COMUNICACION DE NUMERO DE ACCIONISTAS
Y PATRIMONIO DE IIC EXTRANJERA

ALLFUNDS BANK, S.A., en calidad de comercializador designado de BLUEBAY FUNDS inscrita en el Registro
de instituciones de inversion colectiva extranjeras comercializadas en Espafia de la CNMV con el nimero
724 , ha realizado la comunicacion relativa al nimero de accionistas y patrimonio a los efectos del articulo

52 del Reglamento del IRPF.

La informacién que se comunica es la siguiente:

Denominacion Fecha Participes Patrimonio
BLUEBAY EMERGING MARKET BOND FUND B 30/09/2019 773 776.930.000,00
CHF

BLUEBAY EMERGING MARKET BOND FUND B 30/09/2019 773 776.930.000,00
EUR

BLUEBAY EMERGING MARKET BOND FUND B 30/09/2019 773 776.930.000,00
GBP

BLUEBAY EMERGING MARKET BOND FUND B 30/09/2019 773 776.930.000,00
uUsD

BLUEBAY EMERGING MARKET BOND FUND C 30/09/2019 773 776.930.000,00
EUR

BLUEBAY EMERGING MARKET BOND FUND C 30/09/2019 773 776.930.000,00
EUR AIDIV

BLUEBAY EMERGING MARKET BOND FUND C 30/09/2019 773 776.930.000,00
GBP

BLUEBAY EMERGING MARKET BOND FUND C 30/09/2019 773 776.930.000,00
GBP AIDIV

BLUEBAY EMERGING MARKET BOND FUND C 30/09/2019 773 776.930.000,00
uUsD

BLUEBAY EMERGING MARKET BOND FUND C 30/09/2019 773 776.930.000,00
USD AIDIV

BLUEBAY EMERGING MARKET BOND FUND D 30/09/2019 773 776.930.000,00
GBP (QLDIV)

BLUEBAY EMERGING MARKET BOND FUND 30/09/2019 773 776.930.000,00
DR GBP (QLDIV)

BLUEBAY EMERGING MARKET BOND FUND | 30/09/2019 773 776.930.000,00
EUR

BLUEBAY EMERGING MARKET BOND FUND | 30/09/2019 773 776.930.000,00
GBP

BLUEBAY EMERGING MARKET BOND FUND | 30/09/2019 773 776.930.000,00
usD

BLUEBAY EMERGING MARKET BOND FUND 30/09/2019 773 776.930.000,00
M

BLUEBAY EMERGING MARKET BOND FUND 30/09/2019 773 776.930.000,00
M USD

BLUEBAY EMERGING MARKET BOND FUND 30/09/2019 773 776.930.000,00

Q USD




Denominacioén Fecha Participes Patrimonio
BLUEBAY EMERGING MARKET BOND FUND R 30/09/2019 773 776.930.000,00
- NOK

BLUEBAY EMERGING MARKET BOND FUND R 30/09/2019 773 776.930.000,00
EUR

BLUEBAY EMERGING MARKET BOND FUND R 30/09/2019 773 776.930.000,00
EUR ALDIV

BLUEBAY EMERGING MARKET BOND FUND R 30/09/2019 773 776.930.000,00
uUsD

BLUEBAY EMERGING MARKET BOND FUND R 30/09/2019 773 776.930.000,00
USD ALDIV

BLUEBAY EMERGING MARKET BOND FUND S 30/09/2019 773 776.930.000,00
EUR

BLUEBAY EMERGING MARKET BOND FUND S 30/09/2019 773 776.930.000,00
usD

BLUEBAY EMERGING MARKET BOND FUND S 30/09/2019 773 776.930.000,00
USD (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND B-CHF

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND B-EUR

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND B-EUR (PERF)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND B-GBP

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND B-USD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND C-EUR

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND C-EUR (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND C-GBP

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND C-GBP (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND C-USD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND C-USD (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND D-GBP (QLDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND DR-GBP (QLDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND | -EUR (PERF)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND I-EUR

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00

BOND FUND I-EUR (ALDIV)




Denominacioén Fecha Participes Patrimonio
BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND I-USD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND I-USD (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND I-USD (PERF)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND M - USD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND M-EUR

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND Q-EUR

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND Q-EUR (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND Q-USD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-CHF

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-EUR

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-EUR (ALDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-NOK

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-SEK

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-SGD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-SGD (MIDIV)

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-USD

BLUEBAY EMERGING MARKET CORPORATE 30/09/2019 1.053 461.930.000,00
BOND FUND R-USD (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND B 30/09/2019 931 737.440.000,00
-UsD

BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00
- CHF (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00
- EUR

BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00
- EUR (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00
- GBP

BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00
- GBP (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00

-USsD




Denominacioén Fecha Participes Patrimonio
BLUEBAY FINANCIAL CAPITAL BOND FUND C 30/09/2019 931 737.440.000,00
- USD (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND G 30/09/2019 931 737.440.000,00
- EUR (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND G 30/09/2019 931 737.440.000,00
- GBP

BLUEBAY FINANCIAL CAPITAL BOND FUND G 30/09/2019 931 737.440.000,00
- GBP (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND G 30/09/2019 931 737.440.000,00
- USD (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND | - 30/09/2019 931 737.440.000,00
EUR

BLUEBAY FINANCIAL CAPITAL BOND FUND | - 30/09/2019 931 737.440.000,00
SEK

BLUEBAY FINANCIAL CAPITAL BOND FUND I - 30/09/2019 931 737.440.000,00
uUsD

BLUEBAY FINANCIAL CAPITAL BOND FUND K 30/09/2019 931 737.440.000,00
- CHF

BLUEBAY FINANCIAL CAPITAL BOND FUND K 30/09/2019 931 737.440.000,00
-EUR

BLUEBAY FINANCIAL CAPITAL BOND FUND K 30/09/2019 931 737.440.000,00
- GBP

BLUEBAY FINANCIAL CAPITAL BOND FUND K 30/09/2019 931 737.440.000,00
- GBP (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND K 30/09/2019 931 737.440.000,00
-UsD

BLUEBAY FINANCIAL CAPITAL BOND FUND M 30/09/2019 931 737.440.000,00
-EUR

BLUEBAY FINANCIAL CAPITAL BOND FUND M 30/09/2019 931 737.440.000,00
-UsD

BLUEBAY FINANCIAL CAPITAL BOND FUND Q 30/09/2019 931 737.440.000,00
- EUR

BLUEBAY FINANCIAL CAPITAL BOND FUND Q 30/09/2019 931 737.440.000,00
- SEK

BLUEBAY FINANCIAL CAPITAL BOND FUND Q 30/09/2019 931 737.440.000,00
-UsD

BLUEBAY FINANCIAL CAPITAL BOND FUND R 30/09/2019 931 737.440.000,00
-EUR

BLUEBAY FINANCIAL CAPITAL BOND FUND R 30/09/2019 931 737.440.000,00
- EUR (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND R 30/09/2019 931 737.440.000,00
- SEK

BLUEBAY FINANCIAL CAPITAL BOND FUND R 30/09/2019 931 737.440.000,00
-UsD

BLUEBAY FINANCIAL CAPITAL BOND FUND R 30/09/2019 931 737.440.000,00
- USD (ALDIV)

BLUEBAY FINANCIAL CAPITAL BOND FUND 30/09/2019 931 737.440.000,00

ZR - GBP (CPERF)




Denominacioén Fecha Participes Patrimonio
BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND A-EUR (CPERF) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND A-USD (CPERF) USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND C - EUR (CPERF) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND C - EUR (CPERF)-

(QIDIV) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND C - GBP (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND C - GBP (CPERF)-

(AIDIV)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND C - GBP (CPERF)-

(QIDIV)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND C - USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND C - USD (CPERF) USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND C - USD (CPERF)-

(QIDIV) USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND C-EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND | - CAD (ACDIV)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND | - CHF (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND | - EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND | - EUR (CPERF) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND | - EUR (PERF) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND | - GBP (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND | - JPY (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND | - SEK

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND | - SEK (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND | - USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00

OPPORTUNITIES FUND | - USD (CPERF) USD




Denominacioén Fecha Participes Patrimonio
BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND | - USD (PERF) USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND K - SEK (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND M - CHF (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND M - EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND M - EUR (CPERF)

EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND M - SGD (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND M - USD (CPERF)

usD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND Q - EUR (CPERF) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND Q - NOK (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND Q - SEK (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND Q - USD (CPERF) USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND Z - CHF (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND Z - EUR (PERF) EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND Z - GBP (PERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND Z - USD (PERF) USD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND ZR - CHF (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND ZR - EUR (CPERF)

EUR

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND ZR - GBP (CPERF)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND ZR - GBP (CPERF)-

(AIDIV)

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.091 958.770.000,00
OPPORTUNITIES FUND ZR - USD (CPERF)

uUsD

BLUEBAY GLOBAL SOVEREIGN 30/09/2019 3.001 958.770.000,00
OPPORTUNITIES FUND ZR - USD (CPERF)-

(AIDIV) USD

BLUEBAY HIGH YIELD BOND FUND B-EUR 30/09/2019 767 183.000.000,00
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Denominacioén Fecha Participes Patrimonio
BLUEBAY HIGH YIELD BOND FUND B-EUR 30/09/2019 767 183.000.000,00
(PERF)

BLUEBAY HIGH YIELD BOND FUND B-GBP 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND B-USD 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND C-EUR 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND C-EUR 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD BOND FUND C-GBP 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND C-GBP 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD BOND FUND C-USD 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND C-USD 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD BOND FUND D-GBP 30/09/2019 767 183.000.000,00
(QLDIV)

BLUEBAY HIGH YIELD BOND FUND DR-GBP 30/09/2019 767 183.000.000,00
(QLDIV)

BLUEBAY HIGH YIELD BOND FUND I-CHF 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND I-EUR 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND I-EUR 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD BOND FUND I-EUR 30/09/2019 767 183.000.000,00
(PERF)

BLUEBAY HIGH YIELD BOND FUND I-USD 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND I-USD 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD BOND FUND I-USD 30/09/2019 767 183.000.000,00
(PERF)

BLUEBAY HIGH YIELD BOND FUND M-EUR 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND Q - EUR 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND R-CHF 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND R-EUR 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND R-EUR 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD BOND FUND R-NOK 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND R-SEK 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND R-USD 30/09/2019 767 183.000.000,00
BLUEBAY HIGH YIELD BOND FUND R-USD 30/09/2019 767 183.000.000,00
(ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND B CHF

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND B-EUR

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00

FUND B-USD




Denominacioén Fecha Participes Patrimonio
BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND C - CHF

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND C-EUR

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND C-EUR (ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND C-GBP (ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND C-USD

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND C-USD (ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND D-GBP (QLDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND DR-GBP (QLDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND I-EUR

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND I-USD

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND Q-CHF

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND Q-EUR

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND Q-EUR (ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND Q-GBP

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND Q-GBP (ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND Q-USD

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-CHF

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-EUR

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-EUR (ALDIV)

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-NOK

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-SEK

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-USD

BLUEBAY HIGH YIELD CORPORATE BOND 30/09/2019 613 113.000.000,00
FUND R-USD (ALDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00

RETURN BOND FUND B CHF




Denominacioén Fecha Participes Patrimonio
BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND B EUR

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND B EUR PERF

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND B GBP

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND B USD

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND B-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND C-EUR

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND C-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND C-GBP

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND C-GBP (ALDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND C-USD

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND C-USD (ALDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND D GBP (QLDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND DR GBP (QLDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND I- AUD

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | CAD

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | CAD ACDIV

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | CHF

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | EUR

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | EUR ALDIV

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | EUR PERF

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | GBP

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND I- GBP (PERF)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND I- SGD (PERF)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00

RETURN BOND FUND | USD




Denominacioén Fecha Participes Patrimonio
BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND I- USD (PERF)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND | USD ALDIV

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND I-NOK

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND K -EUR (QKDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND M EUR

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND M GBP

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND M USD

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND M-NOK

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND Q -EUR (ALDIV)

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND Q-EUR

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND R CHF

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND R EUR

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND R EUR ALDIV

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND R USD

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND R USD DIV

BLUEBAY INVESTMENT GRADE ABSOLUTE 30/09/2019 543 218.500.000,00
RETURN BOND FUND S EUR

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B - JPY

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B-CHF

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B-EUR

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B-EUR (PERF)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B-GBP

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B-USD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
B-USD (PERF)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00

C-EUR
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Denominacioén Fecha Participes Patrimonio
BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
C-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
C-GBP

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
C-GBP (ALDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
C-UsD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
C-USD (ALDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
D -GBP (QKDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
DR-GBP (QLDIV)

BLUEBAY INVESTMENT GRADE BOND FUND I 30/09/2019 1.287 25.870.000,00
- GBP (MIDIV)

BLUEBAY INVESTMENT GRADE BOND FUND | 30/09/2019 1.287 25.870.000,00
- NOK

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-AUD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-CHF

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-EUR

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-EUR (ALLDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-EUR (PERF)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-GBP

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-USD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
I-USD (PERF)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
M-CHF

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
M-EUR

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
M-GBP

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
M-SEK

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
M-USD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
Q-GBP

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00

Q-CHF
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Denominacioén Fecha Participes Patrimonio
BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
Q-EUR

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
Q-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
Q-UsSD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R - GBP

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-CHF

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-EUR

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-NOK

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-SEK

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-USD

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
R-USD (ALDIV)

BLUEBAY INVESTMENT GRADE BOND FUND 30/09/2019 1.287 25.870.000,00
S-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND M - USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND B - CHF

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1112 324.400.000,00
AGGREGATE BOND FUND B - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND B - GBP

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND B - USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND C - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1112 324.400.000,00
AGGREGATE BOND FUND C - EUR (AIDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND | - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND | - EUR (AIDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND | - EUR (QIDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1112 324.400.000,00
AGGREGATE BOND FUND I - NOK

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00

AGGREGATE BOND FUND | - USD
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Denominacioén Fecha Participes Patrimonio
BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND M - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND M - NOK

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1112 324.400.000,00
AGGREGATE BOND FUND Q - CHF

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND Q - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND Q - EUR (AIDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND R - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1112 324.400.000,00
AGGREGATE BOND FUND R - EUR (AIDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND R - NOK

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 1.112 324.400.000,00
AGGREGATE BOND FUND R - USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND B - EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND B - GBP

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND B - USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND C - GBP

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND C-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND I-CHF

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND I-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND I-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND I-EUR (QLDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND I-USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND K-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND M - USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND M-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND Q - USD

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00

GOVERNMENT BOND FUND Q-CHF
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Denominacioén Fecha Participes Patrimonio
BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND Q-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND Q-EUR(ALDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND R-CHF

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND R-EUR

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND R-EUR (ALDIV)

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00
GOVERNMENT BOND FUND R-GBP

BLUEBAY INVESTMENT GRADE EURO 30/09/2019 29.793 50.280.000,00

GOVERNMENT BOND FUND R-USD
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