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2011 10 2012 10 2013 10 2014 10 2015 10
672,375.60 4,782,498.99 9,306,326.88 7,483,045.95 468,060.31
672,375.60 4,782,498.99 9,306,326.88 7,483,045.95 468,060.31
672,375.60 4,782,498.99 9,306,326.88 7,483,045.95 468,060.31

99,140,685.76

85,796,172.77

91,057,425.43

181,342,553.95

243,753,477.85

8,328,505.193

6,835,649.500

6,431,531.436

12,170,057.014

15,488,643.480

208,919.000

99,140,685.76

85,796,172.77

91,057,425.43

181,342,553.95

243,753,477.85

101,200,774.02

85,927,307.23

91,397,187.72

182,334,326.66

244,050,708.19

11.31 11.92 13.25 14.03 14.10

9,732
0.07 0.67 1.37 0.58 0.01
0.97

33,444.81

97.96 99.85 99.63 99.46 99.88

0.62 5.39 11.16 5.89 0.50

2.68

2009 11 13
2015
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Lux
UBS Lux Strategy Xtra SICAV

2010 12 17 2010

2004

R.C.S. B 99.462

11 10 31

20 14 2012
20 14 20 2012
20

Mémorial, Recueil des

2004 15 Sociétés et Associations

2005 11 28 2005 12 22
2011 10 2011 24

UBS Fund Management Luxembourg S.A.

R.C.S. B 154.210
2010 15
2011 61 2013 12 2013
2010 2013
2011 61 2012 12 19 231 2013

2013

2011 15
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Lux 2004
UBS Lux Strategy Xtra
SICAV
2011 15
2014 15

UBS Fund Management
Luxembourg S.A.

2014 15
UBS Luxembourg S.A.

2014 15
UBS Fund Services
Luxembourg S.A.

2016
UBS AG, UBS Asset Management
Basel and Zurich

2016
UBS Switzerland AG, Zurich

2014 22 2011
UBS AG 15

2014 10

2014 10
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2016
2011 10
99,140,685.76 | 11,264 8,328,505.193
2012 10
85,796,172.77 9,748 6,835,649.500
2013 10
91,057,425.43 | 10,346 6,431,531.436
2014 10
181,342,553.95 ( 20,604 12,170,057.014
15,488,643.480
2015 10
243,753,477.85 | 27,695
208,919.000
17,902,943.087
2016 272,359,392.66 | 30,945
236,411.000

1993 41
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Lux

1.980 1.580

2015 10
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2015 10
141,738.18
20.315 15.315
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2016
108,296,687.54 39.41
11,129,489.79 4.05
184,020.11 0.07
29,253.94 0.01
22,818.16 0.01
9,809.11 0.00
2,195.66 0.00
119,674,274 .31 43.55
36,368,433.57 13.23
10,072,898.74 3.67
9,281,623.62 3.38
5,869,397.91 2.14
2,755,351.77 1.00
1,930,832.81 0.70
1,544,449.75 0.56
1,299,034.00 0.47
1,124,938.00 0.41
1,018,182.22 0.37
1,001,760.00 0.36
693,434.00 0.25
599,622.60 0.22
552,683.50 0.20
108,400.00 0.04
74,221,042.49 27.01
38,586,891.00 14.04
38,586,891.00 14.04

34/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
Oooobooooooaoon

16,486,133.22 6.00
2,403,874.94 0.87
1,880,780.67 0.68
1,117,573.78 0.41
1,035,348.40 0.38

948,095.77 0.34
930,380.68 0.34
700,189.16 0.25
544,614.35 0.20
336,988.01 0.12
328,371.53 0.12
308,282.56 0.11
233,688.69 0.09
222,375.72 0.08
204,251.25 0.07
160,023.41 0.06
153,542.00 0.06
112,083.78 0.04
80,397.31 0.03
58,962.05 0.02
39,818.27 0.01
20,031.12 0.01
14,774.87 0.01
13,757.39 0.01
12,333.36 0.00
12,188.45 0.00
8,813.62 0.00
7,757.95 0.00
4,880.25 0.00
28,380,312.56 10.33
260,862,520.36 94.92
13,962,534.73 5.08

274,825,055.09 100.00
2,465,662.43 0.90

272,359,392.66
30,945 %9-10
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2016

7 7)

1,000

STAR COMPASS
PLC/UBS DYNMC
DIVERSIFIED LTD
NOTE DUE 30.12.16

2016/12/30

29,910

.20

35,928,808.

.29

38,586,891.

14.

04

UBS (LUX) EQUITY
SICAV - GLOBAL
QUANTITATIVE (USD)
U-X-ACC

2.850

10,474.

29,855,796.

10,134.

28,886,709.

10.

51

UBS (LUX) INST
FUND-KEY SEL.
GLOBAL EQUITY FA-
UsD

1.750

15,930.

27,878,210.

15,752.

27,567,155

10.

03

UBS (LUX) BOND
SICAV - USD HIGH
YIELD U-X-ACC

0.967

14,196.

13,733,740.

14,211.

13,747,803.

.00

UBS (IRL) INVESTOR
SELECTION PLC -
GLOB EMER MKT OPP-
1-X USD

81.481

151.

21

12,320,610.

136.

59

11,129,489.

.05

UBS (LUX) KEY
SELECTION SICAV-
GLOBAL ALPHA OPP
(EUR) U-X-ACC

0.794

14,003.

11,113,831.

13,022.

10,334,677.

.76

AMERICA UNITED
STATES OF 6.25000%
99-15.05.30

6.2500

2030/5/15

5,500

.46

8,054,098.

.53

8,387,500.

.05

UBS (LUX) EMERGING
ECONOMIES FUND-
GLOBAL BONDS (USD)-
U-X ACC

0.785

10,930.

8,580,186.

10,400.

8,164,769.

.97

UBS (LUX) BOND FUND
- EURO HIGH YIELD
(EUR) 1-X-ACC

71.561

116.

39

8,329,020.

112.

38

8,042,158.

.93

10

UBS (LUX) EQUITY
SICAV - USA
ENHANCED (USD) U-X-
ACC

0.348

15,694.

5,461,575.

15,297.

5,323,530.

.94

11

UBS (LUX) MONEY
MARKET FUND - USD
U-X-ACC

0.380

10,341.

3,929,721.

10,372.

3,941,386.

.43

12

AMERICA UNITED
STATES OF 3.62500%
10-15.02.20

w

6250

2020/2/15

2,400

.10

2,644,816.

.10

2,630,155.

.96

13

EUROPEAN INVESTMENT
BANK 2.50000% 11-
16.05.16

N

.5000

2016/5/16

2,500

.05

2,617,500.

.00

2,508,850.

.91

14

AMERICA UNITED
STATES OF 3.50000%
09-15.02.39

w

.5000

2039/2/15

2,000

.09

2,184,746.

.19

2,389,218.

.87

15

AMERICA UNITED
STATES OF 1.75000%
13-15.05.23

[iN

.7500

2023/5/15

2,300

.98

2,261,902.

.01

2,333,872.

.85

16

UBS (LUX) EQUITY
SICAV - EM GROWTH
(USD)-U-X-ACC

0.138

19,705.

2,719,361.

25

16,583.

2,288,496.

.83

17

AMERICA UNITED
STATES OF 5.12500%
06-15.05.16

3

.1250

2016/5/15

2,000

J11

2,211,400.

.01

2,019,552.

.73

18

KREDITANSTALT FUER
WIEDERAUFBAU
5.12500% 06-
14.03.16

3

.1250

2016/3/14

2,000

.08

2,166,800.

.00

2,002,094.

.73

19

INTL BK FOR
RECONSTR & DEVT
WORLD BANK 7.62500%
93-19.01.23

-

.6250

2023/1/19

1,200

.39

1,663,120.

.38

1,654,948.

.60

20

EUROPEAN INVESTMENT
BANK 1.87500% 14-
15.03.19

i

.8750

2019/3/15

1,500

.02

1,529,550.

.02

1,529,250.

.56

21

AGENCE FRANCAISE DE
DEVELOPPEMENT-REG-S
1.62500% 12-
04.10.17

[iN

6250

2017/10/4

1,500

.01

1,519,600.

.01

1,512,585.

.55

22

LANDWIRTSCHAFTLICHE
RENTENBANK 0.87500%
12-12.09.17

o

.8750

2017/9/12

1,500

.00

1,501,465.

.00

1,498,479.

.55
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23

AMERICA UNITED
STATES OF 1.37500%
11-30.09.18

[iN

.3750

2018/9/30

1,400

.01

1,408,078.

.01

1,419,031.

60

0.52

24

AMERICA UNITED
STATES OF 3.87500%
08-15.05.18

w

.8750

2018/5/15

1,300

.07

1,396,456.

.07

1,387,800.

25

AMERICA UNITED
STATES OF 2.75000%
09-15.02.19

N

7500

2019/2/15

1,300

.00

1,295,881.

.05

1,369,265.

26

WELLS FARGO CO
3.50000% 12-
08.03.22

w

.5000

2022/3/8

1,200

.05

1,254,927.

.05

1,259,449.

27

AMERICA UNITED
STATES OF 4.37500%
11-15.05.41

IS

.3750

2041/5/15

900

.27

1,145,707.

.36

1,221,363.

28

TOYOTA MOTOR CREDIT
CORP 1.37500% 13-
10.01.18

[iN

.3750

2018/1/10

1,200

.00

1,199,560.

.00

1,202,359.

29

BANK OF NEW YORK
MELLON CO 1.30000%
12-25.01.18

[N

-3000

2018/1/25

1,150

.99

1,142,735.

.00

1,147,493.

30

NESTLE HOLDINGS
INC-REG-S 2.00000%
14-30.09.19

N

.0000

2019/9/30

1,066

.01

1,072,614.

.01

1,081,755.

2016

2016
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200610 212,024]124,090| 210,848]23,957 11.36 1,291
200710 208,722|23,715| 208,333]23,671 12.57 1,428
2008 10 149,577|16,995| 148,891|16,917 9.45 1,074
2009 10 136,226|15,478| 134,883|15,325 10.50 1,193
2010 10 108,742|12,355| 108,533|12,332 11.38 1,293
2011 10 101,201|11,498 99,141| 11,264 11.31 1,285
2012 10 85,927| 9,763 85,796| 9,748 11.92 1,354
2013 10 91,397(10,385 91,057( 10,346 13.25 1,505
2014 10 182,334|20,717| 181,343]|20,604 14.03 1,594

2015 10 244,051|27,729( 243,753|27,695 14.10 1,602 9,732
2015 216,722|24,624| 214,674|24,391 1443 1,640
221,303| 25,144 220,508] 25,054 1449 1,646
223,751|25,423| 220,983| 25,108 14.54 1,652

225,705|25,645| 224,649|25,525 1430 1,625 9,851

241,192|27,404| 240,278|27,300 14._42 1,638 9,940

239,264|27,185| 238,671|27,118 13.90 1,579 9,599

241,110|27,395| 236,104|26,826 13.61 1,546 9,399

10 244,051|27,729| 243,753|27,695 14.10 1,602 9,732

11 242,683|27,574| 237,882|27,028 14.10 1,602 9,740

12 234,132|26,602 233,720(26,555 13.86 1,575 9,562

2016 287,048|32,614 283,014|32,156 13.48 1,532 9,305

274,825|31,226( 272,359|30,945 13.37 1,519 9,232

2015
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2006 10 10.72
2007 10 10.65
2008 10 24.82
2009 10 11.11
2010 10 8.38
2011 10 0.62
2012 10 5.39
2013 10 11.16
2014 10 5.89
2015 10 0.50 2.68

100x%

10.00 10,000
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10 31
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Caisse de

Consignation

67
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131

(Lux)

23 103

28 29
113.62
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2015 10 31

Lux

2015 10 31
229,073,818.68 26,027,367
8,919,286.57 1,013,409
237,993,105.25 27,040,777

3,011,249.88 342,138

732,039.01 83,174

231,188.39 26,268

5,329.33 606

452,188.02 51,378

133.23 15

29,112.34 3,308

2,151.39 244

801,029.54 91,013

778,299.41 88,430

14,882.40 1,691

244,050,708.19 27,729,041

(8.33) @

(89,268.79) (10,143)

(201,777.05) (22,926)
(5,515.00) (627)
(661.17) (75)
(207,953.22) (23,628)

(297,230.34) (33,771)

243,753,477.85 27,695,270
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Lux
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2014 11 2015 10 31
3,800.30 432
1,619,408.67 183,997
437,205.31 49,675
294,074.26 33,413
59,194.35 6,726
100,768.33 11,449
2,514,451.22 285,692
(48,424.27) (5,502)
(23,677.74) (2,690)
(4,226,649.67) (480, 232)
(62,674.22) (7,121)
(4,672.53) (531)
(2,289.42) (260)
(4,368,387.85) (496,336)
(1,853,936.63) (210,644)
262,561.16 29,832
2,645,047.52 300,530
9,239,664.09 1,049,811
588,630.78 66,880
12,967,175.27 1,473,330
25,703,078.82 2,920,384
(764,132.71) (86,821)
(2,576,907.93) (292,788)
(5,458,182.07) (620,159)
(437,500.13) (49,709)
(12,507,402.54) (1,421,001)
(21,744,125.38) (2.470,568)
2,105,016.81 239,172
13,251,079.06 1,505,588
801,029.54 91,013
778,299.41 88,430
13,474.07 1,531
14,843,882.08 1,686,562
(14,629,013.43) (1,662,149)
(372,480.05) (42,321)
(950,969.91) (108,049)
(528,375.19) (60,034)
(16,480,838.58) (1,872,553)
468,060.31 53,181




Lux

2015 10 31

48/253

EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

50

P-dist



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

oTC

UCITS UCl
UCITS UCl

49/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

50/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

2015 10 31

2015 10 31

1.088909
1.104650
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2014 10 31

Lux

2014 10 31
159,332,588.56 18,103,369
10,297,220.94 1,169,970
169,629,809.50 19,273,339

8,887,832.51 1,009,836

367,276.57 41,730

1,158,212.63 131,596

415,207.95 47,176

21,905.78 2,489

848.24 9%

372,480.05 42,321

950,969.91 108,049

529,783.52 60,194

182,334,326.66 20,716,826

(560, 878.20) (63,727)

(272,613.90) (30,974)

(153,638.35) (17,456)
(4,642.26) (527)
(158,280.61) (17,984)

(991,772.71) (112,685)

181,342,553.95 20,604,141
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Lux

2013 11 2014 10 31
3,051.43 347
1,075,840.50 122,237
295,811.05 33,610
248,786.11 28,267
34,161.85 3,881
1,657,650.94 188,342
(64,154.12) (7,289)
(13,664.74) (1,553)
(2,704,624.16) (307,299)
(42,906.01) (4,875)
(566.10) (64)
(2,825,915.13) (321,080)
(1,168,264.19) (132,738)
6,956,238.86 790,368
88.75 10
1,821,748.29 206,987
2,683,115.11 304,856
680,789.21 77,351
116,043.94 13,185
12,258,024.16 1,392,757
3,726,794.88 423,438
15,984,819.04 1,816,195
(742,724.44) (84,388)
(549,825.09) (62,471)
(1,256,529.52) (142,767)
(1,019,893.39) (115,880)
(3,568,972.44) (405,507)
(3,820,283.81) (434,061)
(7,389,256.25) (839,567)
7,427,298.60 843,890
(1,607,895.11) (182,689)
269,877.31 30,663
1,003,280.55 113,993
390,484.60 44,367
55,747.35 6,334
7,483,045.95 850,224
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2004

2004 15
2005 11 28
2011 10

2016

Robert Suttinger

Michael Kehl

Thomas Portmann

Kai Gammelin

PricewaterhouseCoopers, Société coopérative

1915 10
1915 10 2010

2010 Commission de Surveillance du Sector

Financier

1915 10
1915 10

1915 10 26

30,986.7
1915 10 27
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1915 10
1915 10 29
1915 10 31 32
25
2010
2010 2009 13 2009 65
2001 107 2001 108
2010
2010
2010 2013

2013
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1915 10
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Caisse de Consignation

Caisse de Consignation
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30
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http://ww.ubs.com/lu/en/asset__management.html
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2016 13,000,000 16
2016 29
124.11
1915 10 1915 2010
1915
2010 15
2016 385,840,846.6 440
2016 29
113.95
2016 1,000 11
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2016

2015 12 31 948

207 144 125

44 284
72 71
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Barra

2016

45 CH-8001 6,500 100
UBS AG

1 CH-

4051

2016
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45 CH-8001 3,858,408,466 100
UBS Group AG
2016
45 CH-8001 100,000,000 100
UBS AG

79/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

2016

Andreas Schlatter

Martin Thommen

Gilbert Schintgen

Pascal Kistler

Christian Eibel

Ernst & Young S.A.
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2016
2015 233,333
Axel Weber (2014
2012 12 31
)
2015 181,246
Michel Demaré (2014
2010 12 31
)
2015 11,859
Reto Francioni (2014
2010 12 31
)
2015 139,653
(2014
Ann F. Godbehere 2009 12 31
)
2015 217,373
Axel P. Lehmann (2014
2009 12 31
)
2015 100,019
William G. Parrett (2014
2008 12 31
)
2015 44,217
Isabelle Romy (2014
2012 12 31
)
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2015 45,424
(2014
Beatrice Weder di Mauro 2012 12 31
)
2015 66,863
Joseph Yam (2014
2011 12 31
)
2015 185,181
David Sidwell (2014
2010 12 31
)
2016
2015
Sergio Ermotti
2015
Hubertus Emil Markus
Achermann
2015
Thomas C. Naratil
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2015
Gabriela Huber

2015

Philip Jonathan Lofts
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2016 260

1,091,262,002.20
784,318,816.22
14,158,235,120.17

318,636,375.32
34,022,814,836.43

2,050,399,098.89

293,396,472.02
101,636,387,921.13

100,027,102.63

53,268,131,530.84

260

2016 160
10

Focused Sicav - High

Grade Long Term Bond USD 2006 10 31 3,174,173,305
giid(EuﬁgDMoney Varket 1988 11 25 3,109,658,264
ggivgtzxé|532? i;ﬁ:; i 2004 11 23 2,700,214,284
giid(kuéaRMoney arket 1996 13 2,401,847,957
$?2|§Lz)éap§trategy Fund - 1989 10 11 2,036,961,193
ﬁgiliausbgﬂs_;? o 2002 20 1,687,905,163
UBS (Lux) Strategy Xtra 2004 2 1667630164

Sicav - Yield (CHF)

UBS (Lux) Institutional
Fund - Key Selection 2002 22 1,463,151,860
Global Equity

UBS (Lux) Strategy Fund -

Balanced (CHF) 1994 1,296,550,810

UBS ETF SICAV - UBS ETF -
MSCI EMU hedged to USD 2013 27 1,290,152,684
UCITS ETF
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2015 12 42

64

105

33 130
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2016 5,000 171

1973
20

UBS Fund Services Luxembourg S.A.

2016 250
UBS AG
2016 385,840,846.6 440
1998 29
2016 464 5,000

2002 12 20
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131

(Lux)

23 103

28 29
113.62

88/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

2015 10 31

Lux

2015 10 31
229,073,818.68 26,027,367
8,919,286.57 1,013,409
237,993,105.25 27,040,777

3,011,249.88 342,138

732,039.01 83,174

231,188.39 26,268

5,329.33 606

452,188.02 51,378

133.23 15

29,112.34 3,308

2,151.39 244

801,029.54 91,013

778,299.41 88,430

14,882.40 1,691

244,050,708.19 27,729,041

(8.33) @

(89,268.79) (10,143)

(201,777.05) (22,926)
(5,515.00) (627)
(661.17) (75)
(207,953.22) (23,628)

(297,230.34) (33,771)

243,753,477.85 27,695,270
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Lux

2014 11 2015 10 31
3,800.30 432
1,619,408.67 183,997
437,205.31 49,675
294,074.26 33,413

12 59,194.35 6,726
100,768.33 11,449
2,514,451.22 285,692
(48,424.27) (5,502)

12 (23,677.74) (2,690)
(4,226,649.67) (480,232)
(62,674.22) (7,121)
(4,672.53) (531)
(2,289.42) (260)
(4,368,387.85) (496,336)
(1,853,936.63) (210,644)
262,561.16 29,832
2,645,047.52 300,530
9,239,664.09 1,049,811
588,630.78 66,880
12,967,175.27 1,473,330
25,703,078.82 2,920,384
(764,132.71) (86,821)
(2,576,907.93) (292,788)
(5,458,182.07) (620,159)
(437,500.13) (49,709)
(12,507,402.54) (1,421,091)
(21,744,125.38) (2,470,568)
2,105,016.81 239,172
13,251,079.06 1,505,588
801,029.54 91,013
778,299.41 88,430
13,474.07 1,531
14,843,882.08 1,686,562
(14,629,013.43) (1,662,149)
(372,480.05) (42,321)
(950,969.91) (108,049)
(528,375.19) (60,034)
(16,480,838.58) (1,872,553)
468,060.31 53,181
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2014 11

2015 10 31

OOoooooooooooOooao

181,342,553.95
107,276,162.48
(45,333,298.89)

20,604,141
12,188,718
(5,150, 769)

61,942,863.59
(1,853,936.63)
25,703,078.82
(21,744,125.38)
14,843,882.08
(16,480,838.58)

7,037,948
(210,644)
2,920,384
(2,470,568)
1,686,562
(1,872,553)

468,060.31

53,181

243,753,477.85

27,695,270

2014 11

2015 10 31

0.0000

229,376.
(20,457.

0000
0000)

208,919.

0000

12,170,057.
6,038,442,
(2,719,855.

0140
2210
7550)

15,488,643.

4800

829,172.
215,762.
(375,116.

2510
6280
8420)

669,818.

0370

100.

.0000

0000

.0000

100.

0000

100.

.0000

0000

.0000
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Lux

ISIN

LU1152097959

LU0200191152

LU0234745577

LU1240802741

LU1240802824

2015

2015 25
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2015 10 31
243 753 477.85

208 919.0000
9 732.00

9 732.00

15 488 643.4800
14.10

14.10

669 818.0370
12.79

12.79

100.0000
103.14

103.14

100.0000
103.14

103.14

2014 2015

0.5
0.5
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2014 10 31
181 342 553.95

12 170 057.0140
14.03

14.03

829 172.2510
12.73

12.73

2013 2014

5.7
5.6

2013 10 31
91 057 425.43

6 431 531.4360
13.25

13.27

482 974.3190
12.03

12.05

2012 2013

11.5
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Lux

83.76 49.32
8.82 14.01
1.42 T-note 11.84
1.10 8.65
1.03 7.41
0.82 3.04
0.34 2.64
0.11 0.58
0.10 0.10
0.06 0.02
0.04 0.02
0.02 0.01
0.02 97.64

©
~
(2]
N
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P-dist

Lux

2015 10 31
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oTC

UCITS UCl
UCITS UCl

96/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

97/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

2015 10 31

2015 10 31

1.088909
1.104650

Lux

.980
.100
.300
.000

o = N

.250
.760
.720
.640
.640
.065
.000
.000

o O O O o o o =

0.960
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2010 12 17

2015

KIID
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UCIs UCITS
1.000

1.500

0.05
0.01

2010 12 17

2015 10 31
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Lux
Lux
12 742 746.70 2 342 545.92
Lux
1 313 474.07
2014 11 2015 10 31 Lux
TER
SFAMA
TER
12 TER
Lux TER
2.02
2.04
2.04
0.97
0.97
12 TER
TER
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2015 10 31
Lux
15 571.80

10

ISIN

PTBESOAMOOO7 BCO ESPIRITO SANTO EUR

BE0005582532 ANHEUSER-BUSCH INBEV STRIP

IEOOBO6H8J93 IRISH BK RESOL CP COM EUR0.16

GBOOBYSVPQ32 ROLLS ROYCE HLDGS C SHS ENTITLEMENT (JANUARY)

ATOOO0AOGYT7 IMMOEAST RTS PRP
11

12
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Lux

39 382 578.06
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Lux

2015 10 31

AUD AGL ENERGY NPV 356.00 4 249.22 0.00
AUD AMCOR LIMITED NPV 1 310.00 12 757.56 0.01
AUD AMP LIMITED NPV(POST RECON) 675.00 2 759.45 0.00
AUD APA GROUP NPV 1 494.00 9 806.23 0.00
AUD ASX LTD NPV 128.00 3 764.28 0.00
AUD AUST & NZ BANK GRP NPV 2 100.00 40 767.25 0.02
AUD BENDIGO AND ADELAIDE BANK LTD NPV 542.00 4 137.58 0.00
AUD BHP BILLITON LTD NPV 2 437.00 40 024.36 0.02
AUD BK OF QUEENSLAND NPV 504.00 4 699.69 0.00
AUD BRAMBLES LTD NPV 1 664.00 12 322.94 0.01
AUD CALTEX AUSTRALIA NPV 178.00 4 013.01 0.00
AUD CIMIC GROUP LTD NPV 80.00 1 582.15 0.00
AUD CMNWLTH BK OF AUST NPV 1 250.00 68 428.77 0.03
AUD COCA-COLA AMATIL NPV 394.00 2 560.82 0.00
AUD COCHLEAR LTD NPV 45.00 2 855.76 0.00
AUD COMPUTERSHARE LTD NPV(POST REC) 382.00 2 946.13 0.00
AUD CROWN RESORTS LTD NPV 255.00 2 084.91 0.00
AUD CSL NPV 400.00 26 765.79 0.01
AUD DEXUS PROPERTY GP NPV (STAPLED) 1 386.00 7 653.63 0.00
AUD FLIGHT CENTRE TRAVEL GROUP LTD NPV 71.00 1 922.36 0.00
AUD FORTESCUE METALS G NPV 772.00 1 151.14 0.00
AUD GOODMAN GROUP (STAPLED SECURITY) 1 748.00 7 569.96 0.00
AUD ILUKA RESOURCES NPV 169.00 774.08 0.00
AUD INCITEC PIVOT NPV 1 093.00 3 080.21 0.00
AUD LEND LEASE GROUP NPV 572.00 5 305.21 0.00
AUD MACQUARIE GP LTD NPV 173.00 10 577.68 0.01
AUD NATL AUSTRALIA BK NPV 1 962.00 42 203.64 0.02
AUD NEWCREST MINING NPV 804.00 7 061.18 0.00
AUD ORICA LIMITED NPV 444..00 5 220.40 0.00
AUD ORIGIN ENERGY NPV 872.00 3421.71 0.00
AUD QANTAS AIRWAYS NPV DFD 06/11/15(EX-SPLIT) 1 114.59 3 101.30 0.00
AUD QBE INS GROUP NPV 1 405.00 13 281.76 0.01
AUD RAMSAY HEALTH CARE NPV 97.00 4 291.38 0.00
AUD REA GROUP LIMITED NPV 95.00 3 255.37 0.00
AUD RIO TINTO LIMITED NPV 329.00 11 888.82 0.01
AUD SANTOS LIMITED NPV 496.00 2 066.61 0.00
AUD SCENTRE GROUP NPV STAPLED UNIT 3 381.00 9 986.40 0.01
AUD SEEK LIMITED NPV 336.00 3 075.60 0.00
AUD SONIC HEALTHCARE NPV 313.00 4 305.41 0.00
AUD SOUTH32 LTD NPV 2 437.00 2 547.17 0.00
GBP SOUTH32 LTD NPV 1 554.00 1 608.00 0.00
AUD SUNCORP GROUP 1 308.00 12 234.15 0.01
AUD SYDNEY AIRPORT NPV(STAPLED SECURITY) 184.00 846.72 0.00
AUD TELSTRA CORP NPV 2 356.00 9 076.80 0.00
AUD TRANSURBAN GROUP STAPLED UNITS NPV 1 048.00 7 805.94 0.00
AUD WESFARMERS LTD NPV 762.00 21 425.20 0.01
AUD WESTFIELD CORP NPV STAPLED UNITS 1 966.00 14 377.09 0.01
AUD WESTPAC BKG CORP NPV 2 340.00 52 388.06 0.02
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AUD WESTPAC BKG CORP NPV DFD 20/11/15(EX-RIGHTS) 32.00 695.19 0.00
AUD WESTPAC BKG CORP NPV DFD 20/11/15(EX-RIGHTS) 70.00 1 567.16 0.00
AUD WOODSIDE PETROLEUM NPV 499.00 10 541.50 0.01
AUD WOOLWORTHS LTD NPV 862.00 14 827.50 0.01
AUD WORLEYPARSONS LTD NPV 340.00 1 581.58 0.00

549 241.81 0.23
EUR ANDRITZ AG NPV(BR) 68.00 3 440.32 0.00
EUR ERSTE GROUP BK AG NPV 158.00 4 654.84 0.01
EUR OMV AG NPV(VAR) 113.00 3 020.78 0.00
EUR VOESTALPINE AG NPV 65.00 2 364.82 0.00

13 480.76 0.01
EUR AGEAS NPV (POST SPLIT) 162.00 7 191.25 0.01
EUR ANHEUSER-BUSCH INB NPV 598.00 71 805.12 0.03
EUR BELGACOM SA NPV 228.00 7 937.37 0.01
EUR COLRUYT SA NPV 66.00 3 283.36 0.00
EUR DELHAIZE GROUP NPV 59.00 5 501.36 0.00
EUR GPE BRUXELLES LAM NPV 53.00 4 327.17 0.00
EUR KBC GROUP NV NPV 226.00 13 830.66 0.01
EUR SOLVAY SA NPV 60.00 6 813.48 0.00
EUR TELENET GRP HLDG NPV 62.00 3 624.40 0.00
EUR UCB NPV 52.00 4 521.82 0.00
EUR UMICORE NPV 80.00 3 415.58 0.00

132 251.57 0.06
usD ARCH CAPITAL GROUP COM USDO.01 77.00 5 766.53 0.00
usD AXIS CAPITAL HLDGS COM USDO.0125 100.00 5 400.00 0.00
usb MARVELL TECH GROUP COM USDO.002 300.00 2 463.00 0.00
usD NABORS INDS LTD COM USDO.001 200.00 2 008.00 0.00
usD PARTNERRE LTD COM USD1 67.00 9 313.00 0.01
usb RENAISSANCE RE HLG COM USD1 54.00 5 920.02 0.00
NOK SEADRILL LTD USD2 331.00 2 082.98 0.00
usD SIGNET JEWELERS LT ORD USDO.18 100.00 15 094.00 0.01

48 047.53 0.02
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CAD AGNICO EAGLE MINES LTD COM 101.00 2 853.18 0.00
CAD AGRIUM INC COM NPV 129.00 11 994.38 0.01
CAD ALIMENTATION COUCHE TARD INC SUB VTG SH 333.00 14 316.70 0.01
CAD ALTAGAS LTD COM NPV 100.00 2 580.35 0.00
CAD ARC RESOURCES COM NPV 149.00 2 195.68 0.00
CAD BANK MONTREAL QUE COM 527.00 30 628.72 0.01
CAD BANK NOVA SCOTIA HALIFAX COM 940.00 44 178.24 0.02
CAD BARRICK GOLD CORP COM NPV 1 181.00 9 071.77 0.01
CAD BAYTEX ENERGY CORP COM NPV 101.00 410.69 0.00
CAD BCE INC COM NEW 215.00 9 287.88 0.01
CAD BLACKBERRY LTD NPV 200.00 1 456.80 0.00
CAD BOMBARDIER INC CLASS'B’SUB-VTG NPV 900.00 976.80 0.00
CAD BROOKFIELD ASSET MGMT INC CL A LTD VT SH 688.50 24 038.43 0.01
CAD CAE INC COM 277.00 3 124.94 0.00
CAD CAMECO CORP COM 182.00 2 576.25 0.00
CAD CAN PACIFIC RYS COM NPV 138.00 19 381.28 0.01
CAD CANADIAN NAT RES LTD COM 899.00 20 833.63 0.01
CAD CANADIAN NATL RY CO COM 633.00 38 642.34 0.02
CAD CANADIAN OIL SANDS COM NPV 200.00 1 508.77 0.00
CAD CANADIAN UTILS LTD CL A 109.00 2 865.90 0.00
CAD CDN IMPERIAL BK OF COMMERCE COM 340.00 26 059.69 0.01
CAD CENOVUS ENERGY INC COM NPV 489.00 7 280.71 0.00
CAD CGl GROUP INC *A’SUB-VTG NPV 178.00 6 607.91 0.00
CAD Cl FINANCIAL CORP COM NPV 191.00 4 554.74 0.00
CAD CRESCENT POINT EN COM NPV 214.00 2 914.72 0.00
CAD ELDORADO GOLD CORP NEW COM 300.00 1 047.88 0.00
CAD ENBRIDGE INC COM 670.00 28 621.01 0.01
CAD ENCANA CORP COM NPV 573.00 4 357.66 0.00
CAD ENERPLUS CORP COM NPV 198.00 933.74 0.00
CAD FINNING INTL INC COM NEW 203.00 3 242.79 0.00
CAD FIRST QUANTUM MINERALS LTD COM 447.00 2 384.73 0.00
CAD FORTIS INC COM 334.00 9 662.48 0.01
CAD FRANCO NEVADA CORP COM NPV 75.00 3 801.74 0.00
CAD GILDAN ACTIVEWEAR INC COM 200.00 5 746.17 0.00
CAD GOLDCORP INC NEW COM 557.00 7 122.41 0.00
CAD GREAT WEST LIFECO INC COM 127.00 3 364.41 0.00
CAD HUSKY ENERGY INC COM 200.00 2 701.11 0.00
CAD IGM FINANCIAL INC COM 124.00 3 582.53 0.00
CAD IMPERIAL OIL LTD COM NEW 118.00 3 924.16 0.00
CAD INTACT FINL CORP COM NPV 60.00 4 282.80 0.00
CAD INTER PIPELINE LTD COM NPV 200.00 3 745.18 0.00
CAD KINROSS GOLD CORP COM NO PAR 500.00 1 005.08 0.00
CAD LOBLAW COS LTD COM 125.00 6 582.72 0.00
usD LULULEMON ATHLETIC COM STK USDO.01 110.00 5 408.70 0.00
CAD MAGNA INTL INC COM NPV 200.00 10 541.52 0.01
CAD MANULIFE FINL CORP COM 1 539.00 25 501.98 0.01
CAD MEG ENERGY CORP COM NPV 169.00 1 405.37 0.00
CAD METHANEX CORP COM 100.00 3 987.47 0.00
CAD METRO INC CL A SUB 300.00 8 573.39 0.01
CAD NATL BK OF CANADA COM NPV 200.00 6 620.55 0.00
CAD OPEN TEXT CORP COM 100.00 4 632.55 0.00
CAD PEMBINA PIPELINE C COM NPV 208.00 5 225.64 0.00
CAD POTASH CORP SASK INC COM 549.00 11 111.34 0.01
CAD POWER CORP CDA COM 364.00 8 176.68 0.00
CAD POWER FINANCIAL CORP COM 163.00 4 030.31 0.00
usD RESTAURANT BRANDS COM NPV 88.00 3 534.08 0.00
CAD ROGERS COMMS INC CLASS'B’COM CAD1.62478 288.00 11 453.08 0.01
CAD ROYAL BK OF CANADA COM NPV 1 083.00 61 891.63 0.03
CAD SAPUTO INC COM 200.00 4 766.31 0.00
CAD SHAW COMMUNICATIONS INC CL B CONV 401.00 8 321.28 0.00
CAD SILVER WHEATON CORP COM 200.00 2 716.40 0.00
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CAD SNC-LAVALIN GROUP INC COM 100.00 3 203.27 0.00
CAD SUN LIFE FINL INC COM 566.00 19 077.92 0.01
CAD SUNCOR ENERGY INC COM NPV ‘NEW 1 146.00 34 081.75 0.02
CAD TECK RESOURCES LTD CLASS’B’'SUB-VTG COM NPV 495.00 2 898.08 0.00
CAD TORONTO-DOMINION COM NPV 1 394.00 57 194.11 0.02
CAD TOURMALINE OIL CP COM NPV 88.00 1 830.15 0.00
CAD TRANSCANADA CORP COM NPV 473.00 15 907.06 0.01
CAD VALEANT PHARMACEUTICALS INTERNATIONAL INC COM NPV 230.00 21 453.90 0.01
CAD VERMILION ENERGY I COM NPV 100.00 3 516.64 0.00
CAD YAMANA GOLD INC COM 400.00 874.38 0.00

734 384.64 0.30
DKK A.P_MOELLER-MAERSK SER’B’DKK1000 5.00 7 406.09 0.00
DKK A.P_MOLLER-MAERSK ‘A’DKK1000 4.00 5 756.01 0.00
DKK CARLSBERG SER’B’'DKK20 60.00 4 941.34 0.00
DKK COLOPLAST DKK1 B 67.00 4 829.10 0.00
DKK DANSKE BANK A/S DKK10 630.00 17 403.57 0.01
DKK DSV DKK1 116.00 4 725.09 0.00
DKK NOVO-NORDISK AS DKK0.2 SER'B’ 1 504.00 80 265.91 0.03
DKK NOVOZYMES A/S SER'B'DKK2 (POST CONS) 113.00 5 264.03 0.00
DKK PANDORA A/S DKK1 77.00 8 924.71 0.01
DKK TDC A/S DKK1 305.00 1 606.05 0.00
DKK TRYG A/S DKK5 195.00 3 523.81 0.00
DKK VESTAS WIND SYSTEM DKK1 142.00 8 314.46 0.01

152 960.17 0.06
EUR ELISA CORPORATION EURO.50 138.00 5 225.70 0.00
EUR FORTUM QOYJ EUR3.40 221.00 3 332.34 0.00
EUR KONE CORPORATION NPV ORD ‘B’ 265.00 11 375.58 0.01
EUR METSO 0YJ EUR1.70 83.00 2 041.85 0.00
EUR NESTE OIL OYJ NPV 243.00 5 956.46 0.00
EUR NOKIA 0YJ EUR0.06 2 243.00 16 774.23 0.01
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EUR NOKIAN RENKAAT QOYJ NPV 88.00 3 337.19 0.00
EUR SAMPO 0YJ SER’A'NPV 285.00 14 003.43 0.01
EUR STORA ENSO OYJ NPV SER'R’ 505.00 4 711.03 0.00
EUR UPM-KYMMENE CORP NPV 307.00 5 782.12 0.00
EUR WARTSILA OYJ ABP SER’B’EUR3.50 110.00 4 721.94 0.00

77 261.87 0.03
EUR ACCOR EUR3 101.00 5 047.41 0.00
EUR AIR LIQUIDE(L') EUR5.5 (POST-SUBDIVISION) 211.00 27 480.26 0.01
EUR AIRBUS GROUP NV EUR1 481.00 33 665.49 0.01
EUR ALCATEL-LUCENT EURO.05 1 600.00 6 537.76 0.00
EUR ALSTOM EUR7.00 209.00 6 847.66 0.00
EUR ARKEMA EUR10 41.00 3 016.81 0.00
EUR ATOS SE EUR1 73.00 5 850.39 0.00
EUR AXA EUR2.29 1 025.00 27 542.38 0.01
EUR BNP PARIBAS EUR2 776.00 47 369.34 0.02
EUR BOUYGUES EUR1 88.00 3 350.32 0.00
EUR BUREAU VERITAS EURO.12 217.00 4 930.82 0.00
EUR CAP GEMINI EUR8 97.00 8 682.45 0.00
EUR CARREFOUR EUR2.50 535.00 17 534.61 0.01
EUR CASINO GUICH-PERR EUR1.53 46.00 2 659.60 0.00
EUR CHRISTIAN DIOR EUR2 20.00 3 956.86 0.00
EUR CIE DE ST-GOBAIN EUR4 320.00 13 496.17 0.01
EUR CREDIT AGRICOLE SA EUR3 564.00 7 177.22 0.00
EUR DANONE EURO.25 455.00 31 870.86 0.01
EUR DASSAULT SYSTEMES EURO.50 62.00 4 920.20 0.00
EUR EDENRED EUR2 141.00 2 605.02 0.00
EUR EDF EURO.5 109.00 2 039.10 0.00
EUR ESSILOR INTL EURO.18 107.00 14 136.43 0.01
EUR EUTELSAT COMMUNICA EUR1 91.00 3 016.70 0.00
EUR GDF SUEZ EUR1 1 121.00 19 757.29 0.01
EUR GPE EUROTUNNEL SE EUR0.40 333.00 4 688.23 0.00
EUR HERMES INTL NPV 27.00 10 449.38 0.01
EUR ILIAD NPV 21.00 4 438.87 0.00
EUR KERING EUR4 52.00 9 681.82 0.01
EUR KLEPIERRE EUR1.40 75.00 3 577.00 0.00
EUR L’OREAL EUR0.20 165.00 30 265.48 0.01
EUR LEGRAND SA EUR4 170.00 9 378.26 0.01
EUR LVMH MOET HENNESSY EURO0.30 157.00 29 413.74 0.01
EUR NATIXIS EUR1.6 621.00 3 827.81 0.00
EUR ORANGE EUR4 1 044.00 18 492.44 0.01
EUR PERNOD RICARD EUR1.55 157.00 18 591.70 0.01
EUR PEUGEOT SA EUR1 464.00 8 213.74 0.00
EUR PUBLICIS GROUPE SA EUR0.40 139.00 9 068.45 0.00
EUR RENAULT SA EUR3.81 106.00 10 038.37 0.01
EUR REXEL EURS 156.00 2 142.00 0.00
EUR SAFRAN EUR0.20 214.00 16 337.27 0.01
EUR SANOFI EUR2 845.00 85 735.48 0.04
EUR SCHNEIDER ELECTRIC EUR8 381.00 23 181.61 0.01
EUR SCOR SE EUR7.876972 (POST CONS) 251.00 9 391.04 0.01
EUR SOC GENERALE EUR1.25 441.00 20 611.34 0.01
EUR SODEXO EUR4 107.00 9 570.46 0.01
EUR SUEZ ENVIRONNEMENT EUR4 204.00 3 900.78 0.00
EUR TECHNIP NPV 60.00 3 148.58 0.00
EUR THALES EUR3 89.00 6 481.83 0.00
EUR TOTAL EUR2.5 1 555.00 75 829.23 0.03
EUR UNIBAIL-RODAMCO EUR5 73.00 20 490.48 0.01
EUR VALEO EUR3 81.00 12 589.36 0.01
EUR VEOLIA ENVIRONNEME EURS 294.00 6 876.94 0.00
EUR VINCI EUR2.50 419.00 28 409.63 0.01
EUR VIVENDI SA EUR5.50 706.00 17 091.13 0.01
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EUR WENDEL EUR4 62.00 7 475.50 0.00
EUR ZODIAC AEROSPACE 184.00 4 674.88 .00
827 553.98 0.34

o

EUR BAYERISCHE MOTOREN WERKE AG EUR1 211.00 21 760.46 0.01
EUR BEIERSDORF AG NPV 60.00 5 728.49 0.00
EUR COMMERZBANK AG NPV 692.00 7 651.82 0.00
EUR CONTINENTAL AG ORD NPV 74.00 17 877.43 0.01
EUR DEUTSCHE WOHNEN AG NPV (BR) 354.00 10 032.29 0.01
EUR FRESENIUS MED CARE NPV 206.00 18 634.72 0.01
EUR FRESENIUS SE & CO.KGAA NPV 279.00 20 572.17 0.01
EUR GEA GROUP AG NPV 89.00 3 585.02 0.00
EUR HEIDELBERGCEMENT NPV 72.00 5 390.87 0.00
EUR HENKEL AG & CO KGAA 107.00 9 929.78 0.01
EUR LANXESS AG NPV 56.00 3 021.88 0.00
EUR LINDE AG NPV 147.00 25 616.01 0.01
EUR MAN SE ORD NPV 30.00 3 142.96 0.00
EUR MERCK KGAA NPV 62.00 6 083.82 0.00
EUR METRO AG ORD NPV 89.00 2 755.74 0.00
EUR RWE AG (NEU) NPV 240.00 3 355.05 0.00
EUR SAP AG ORD NPV 703.00 55 819.78 0.02
EUR SYMRISE AG NPV (BR) 137.00 9 065.09 0.01
EUR TELEFONICA DEUTSCH NPV 1 240.00 8 021.35 0.00
EUR THYSSENKRUPP AG NPV 372.00 7 538.51 0.00
EUR VOLKSWAGEN AG ORD NPV 24.00 3 343.11 0.00

248 926.35 0.10
HKD AIA GROUP LTD USD1.00 7 000.00 41 186.57 0.02
HKD BOC HONG KONG HLDG HKD5 2 000.00 6 425.72 0.00
HKD CHEUNG KONG INFSTR HKD1 1 000.00 9 309.56 0.01
HKD CK HUTCHISON HLDGS HKD1.0 2 368.00 32 540.48 0.01
HKD CK PROPERTY LTD HKD1 2 368.00 16 652.17 0.01
HKD CLP HOLDINGS HKD5 2 000.00 17 419.13 0.01
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HKD GALAXY ENTERTAINME HKDO.10 2 000.00 6 877.33 0.00
HKD HANG SENG BANK HKD5 800.00 14 719.81 0.01
HKD HENDERSON LAND DEV HKD2 1 108.00 7 098.26 0.00
HKD HONG KONG EXCHANGE HKD1 821.00 21 589.37 0.01
HKD HONGKONG&CHINA GAS HKDO.25 3 884.00 7 888.18 0.00
HKD LI & FUNG HKDO0.0125 8 000.00 6 503.14 0.00
usD MICHAEL KORS HOLDI COM NPV 100.00 3 864.00 0.00
HKD MTR CORP HKD1 1 510.00 6 858.23 0.00
HKD NEW WORLD DEVEL CO HKD1 4 685.00 5 023.46 0.00
HKD POWER ASSETS HOLDINGS LTD HKD1 1 000.00 9 980.52 0.01
HKD SINO LAND CO HKD1 2 484.00 3 852.55 0.00
HKD SUN HUNG KAl PROP HKDO.50 1 047.00 14 036.37 0.01
HKD SWIRE PACIFIC ‘A’HKDO.60 500.00 5 806.38 0.00
HKD THE LINK REAL ESTATE INVESTMENT TRUST 1 500.00 8 990.21 0.01
HKD WHARF(HLDGS) HKD1 1 000.00 5 980.57 0.00
HKD WHEELOCK & COMPANY HKDO.50 1 000.00 4 677.36 0.00

257 279.37 0.11
usb ACCENTURE PLC SHS CL A ‘NEW 470.00 50 384.00 0.02
EUR CRH ORD EUR0.32(DUBLIN LISTING) 387.00 10 627.64 0.01
usD EATON CORP PLC COM USDO.01 371.00 20 742.61 0.01
GBP EXPERIAN ORD USDO.10 583.00 9 976.27 0.01
usD INGERSOLL-RAND PLC SHS USD1 214.00 12 681.64 0.01
usD MALLINCKRODT PLC USDO.20 100.00 6 567.00 0.00
usD PENTAIR PLC COM USDO.01 147.00 8 220.24 0.00
usb SEAGATE TECH PLC COM USDO.00001 200.00 7 612.00 0.00
GBP SHIRE ORD GBP0.05 365.00 27 762.52 0.01
usD XL GROUP PLC USDO0.01 200.00 7 616.00 0.00

162 189.92 0.07
ILS BANK HAPOALIM B.M.ILS1 720.00 3 756.26 0.00
ILS BEZEQ ISRAEL TELCM ILS1 3 914.00 8 430.25 0.00
ILS BK LEUMI LE ISRAEL ILS1 1 477.00 5 613.77 0.00
ILS ICL-1SRAEL CHEM ILS1 439.00 2 433.49 0.00
ILS TEVA PHARMA IND ILS0.1 (POST CONS) 230.00 14 119.12 0.01

34 352.89 0.01
EUR ASSIC GENERALI SPA EUR1 717.00 13 654.67 0.01
EUR ATLANTIA SPA EUR1 203.00 5 650.95 0.00
EUR BCA MPS NPV (POST REVERSE SPLIT) 1 760.00 3 250.68 0.00
EUR ENEL EUR1 3 686.00 17 085.03 0.01
EUR ENI' SPA EUR1 1 511.00 24 803.21 0.01
EUR FINMECCANICA SPA EUR4.40 324.00 4 259.09 0.00
EUR INTESA SANPAOLO 6 874.00 24 055.78 0.01
EUR LUXOTTICA GROUP EURO.06 108.00 7 605.52 0.00
EUR MEDIOBANCA SPA EUR0.5 449.00 4 538.29 0.00
EUR PRYSMIAN SPA EURO.10 357.00 7 749.17 0.00
EUR SAIPEM EUR1 141.00 1 330.94 0.00
EUR SNAM EUR1 1 683.00 8 756.48 0.01
EUR TELECOM ITALIA SPA DI RISP EUR0.55 7 324.00 8 276.53 0.01
EUR TELECOM ITALIA SPA EUR0.55 5 084.00 7 126.76 0.00
EUR TERNA SPA ORD EURO.22 951.00 4 861.82 0.00
EUR UNICREDIT SPA NPV 3 817.00 24 792.72 0.01
EUR UNIONE DI BANCHE 1 EUR2.50 615.00 4 626.44 0.00

172 424.08 0.07
JPY 400.00 5 963.13 0.00
JPY 300.00 7 569.92 0.00
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JPY 110.00 1 853.16 0.00
JPY 100.00 4 006.63 0.00
JPY 1 000.00 22 432.15 0.01
JPY 1 000.00 5 775.84 0.00
JPY 300.00 9 315.10 0.01
JPY 1 000.00 6 186.04 0.00
JPY 300.00 8 365.44 0.00
JPY 1 400.00 20 476.49 0.01
JPY 200.00 4 947.17 0.00
JPY 100.00 2 697.33 0.00
JPY 1 000.00 6 292.11 0.00
JPY 500.00 18 545.68 0.01
JPY 300.00 3 873.21 0.00
JPY 100.00 3 654.44 0.00
JPY 900.00 27 147.30 0.01
JPY 300.00 5 697.95 0.00
JPY 100.00 18 396.52 0.01
JPY 300.00 4 647.61 0.00
JPY 200.00 6 480.22 0.00
JPY 400.00 5 717.84 0.00
JPY 400.00 6 079.14 0.00
JPY 100.00 2 072.51 0.00
JPY 1 000.00 10 424.69 0.01
JPY 1 100.00 19 279.06 0.01
JPY 300.00 3 704.16 0.00
JPY 400.00 7 903.88 0.00
JPY 200.00 12 993.58 0.01
JPY 100.00 10 888.75 0.01
JPY 700.00 18 539.05 0.01
JPY 1 000.00 6 895.38 0.00
JPY 200.00 9 383.88 0.01
JPY 100.00 5 676.40 0.00
JPY 200.00 7 416.61 0.00
JPY 300.00 28 763.21 0.01
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JPY 200.00 12 609.08 0.01
JPY 100.00 4 114.36 0.00
JPY 200.00 35 724.05 0.02
JPY 400.00 16 082.87 0.01
JPY 500.00 19 589.81 0.01
JPY 1 000.00 4 766.52 0.00
JPY 1 000.00 6 554.80 0.00
JPY 400.00 4 614.05 0.00
JPY 100.00 3 903.05 0.00
JPY 100.00 1 600.99 0.00
JPY 100.00 1 559.56 0.00
JPY 4 000.00 23 298.94 0.01
JPY 100.00 1 501.55 0.00
JPY 1 100.00 36 862.65 0.02
JPY HOYA 300.00 12 502.18 0.01
JPY 200.00 1 882.74 0.00
JPY 100.00 1 390.51 0.00
JPY 800.00 7 660.24 0.00
JPY 400.00 6 480.22 0.00
JPY 500.00 5 889.79 0.00
JPY 1 500.00 18 943.44 0.01
JPY 200.00 3 255.02 0.00
JPY 2.00 3 888.13 0.00
JPY 700.00 24 426.77 0.01
JPY 500.00 7 938.68 0.00
JPY JSR 200.00 3 183.76 0.00
JPY 100.00 1 741.87 0.00
JPY JX 2 800.00 11 044.54 0.01
JPY 200.00 3 768.80 0.00
JPY 400.00 5 164.28 0.00
JPY 500.00 25 850.42 0.01
JPY KDDI 1 200.00 29 295.21 0.01
JPY 600.00 8 556.87 0.01
JPY 200.00 7 665.22 0.00
JPY 700.00 11 613.01 0.01
JPY 100.00 2 285.48 0.00
JPY 500.00 5 183.34 0.00
JPY 1 000.00 15 670.19 0.01
JPY 300.00 3 729.02 0.00
JPY 200.00 4 546.09 0.00
JPY 200.00 9 120.36 0.01
JPY 300.00 3 649.47 0.00
JPY LIXIL 200.00 4 310.75 0.00
JPY 400.00 7 812.72 0.00
JPY 100.00 5 527.24 0.00
JPY 1 000.00 5 820.59 0.00
JPY 600.00 11 955.25 0.01
JPY 200.00 3 520.20 0.00
JPY 200.00 15 893.93 0.01
JPY 1 800.00 11 342.20 0.01
JPY 700.00 12 834.06 0.01
JPY 2 000.00 21 048.27 0.01
JPY 1 000.00 21 603.48 0.01
JPY 2 000.00 10 177.75 0.01
JPY 400.00 3 579.86 0.00
JPY 300.00 5 111.25 0.00
JPY UFJ 8 100.00 53 067.00 0.02
JPY 1 000.00 12 765.69 0.01
JPY 1 000.00 27 429.05 0.01
JPY 1 000.00 2 693.18 0.00
JPY 16 200.00 33 601.49 0.02
JPY MS&AD 300.00 8 929.77 0.01
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JPY 200.00 28 763.21 0.01
JPY 300.00 6 070.85 0.00
JPY 2 000.00 6 215.04 0.00
JPY 200.00 15 202.82 0.01
JPY 500.00 6 513.37 0.00
JPY 100.00 16 142.53 0.01
JPY 447.00 9 152.99 0.01
JPY 600.00 22 304.54 0.01
JPY 1 000.00 2 635.18 0.00
JPY 2 300.00 24 138.80 0.01
JPY 550.00 8 468.20 0.01
JPY 100.00 4 648.85 0.00
JPY 100.00 7 864.10 0.00
JPY 100.00 6 483.53 0.00
JPY NOK 100.00 2 379.95 0.00
JPY 1 700.00 10 785.33 0.01
JPY 200.00 4 307.44 0.00
JPY 1 000.00 11 949.45 0.01
JPY NTT 1 100.00 21 489.54 0.01
JPY 200.00 2 000.41 0.00
JPY 1 000.00 9 844.62 0.01
JPY 200.00 6 803.40 0.00
JPY 100.00 3 343.69 0.00
JPY 100.00 13 822.25 0.01
JPY 400.00 24 469.02 0.01
JPY 1 000.00 14 762.79 0.01
JPY 1 000.00 3 962.71 0.00
JPY 200.00 6 702.30 0.00
JPY 1 500.00 17 837.17 0.01
JPY 24 200.00 4 216.28 0.00
JPY 500.00 6 991.92 0.00
JPY 2 500.00 13 333.33 0.01
JPY 300.00 3 254.19 0.00
JPY 100.00 4 996.89 0.00
JPY SANKYO 100.00 3 878.19 0.00
JPY SBI 330.00 3 776.51 0.00
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JPY 200.00 13 452.66 0.01
JPY 200.00 2 119.74 0.00
JPY 300.00 5 032.94 0.00
JPY 500.00 22 834.06 0.01
JPY 1 000.00 1 102.13 0.00
JPY 100.00 15 893.93 0.01
JPY 300.00 17 983.84 0.01
JPY 200.00 8 271.80 0.00
JPY 200.00 4 791.38 0.00
JPY 1 000.00 10 126.37 0.01
JPY 300.00 2 660.04 0.00
JPY 700.00 39 427.39 0.02
JPY 250.00 7 930.39 0.00
JPY 800.00 23 070.23 0.01
JPY 200.00 3 619.64 0.00
JPY 200.00 3 851.67 0.00
JPY 600.00 6 615.29 0.00
JPY 400.00 5 517.30 0.00
JPY 900.00 36 246.12 0.02
JPY 3 000.00 11 627.10 0.01
JPY 200.00 3 003.11 0.00
JPY 200.00 8 137.56 0.00
JPY 400.00 7 948.62 0.00
JPY 200.00 6 612.80 0.00
JPY T&D 500.00 6 637.66 0.00
JPY 600.00 29 484.15 0.01
JPY TDK 100.00 6 438.78 0.00
JPY 200.00 5 983.01 0.00
JPY THK 200.00 3 806.92 0.00
JPY 100.00 2 618.60 0.00
JPY 300.00 4 246.12 0.00
JPY 500.00 19 440.65 0.01
JPY 600.00 4 121.81 0.00
JPY 100.00 6 052.62 0.00
JPY 2 000.00 9 970.58 0.01
JPY 1 000.00 8 162.42 0.00
JPY 300.00 2 125.54 0.00
JPY 1 000.00 8 804.64 0.01
JPY 2 000.00 5 686.35 0.00
JPY 200.00 3 898.07 0.00
JPY 200.00 4 637.25 0.00
JPY 100.00 5 311.79 0.00
JPY 1 900.00 117 597.68 0.05
JPY 200.00 4 614.05 0.00
JPY 300.00 6 451.21 0.00
JPY 300.00 5 347.42 0.00
JPY 100.00 7 068.57 0.00
JPY 700.00 2 987.36 0.00
JPY 100.00 5 336.65 0.00
JPY 600.00 2 719.70 0.00
JPY 200.00 5 013.47 0.00
JPY 100.00 2 272.22 0.00
JPY 200.00 3 961.88 0.00
JPY 500.00 5 630.83 0.00

1 982 008.74 0.81
GBP RANDGOLD RESOURCES ORD USDO.05 54.00 3 642.81 0.00

3 642.81 0.00
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HKD SANDS CHINA LTD USD0.01 REG'S’ 2 000.00 7 264.42 0.00
HKD WYNN MACAU LTD HKDO.10 1 600.00 213.13 .00
9 477.55 0.00

N
o

EUR AEGON NV EUR0.12 1 237.00 7 657.60 0.00
EUR AHOLD(KON)NV EUR0.01 628.00 12 847.70 0.01
EUR AKZO NOBEL NV EUR2 237.00 16 873.14 0.01
EUR ASML HOLDING NV EURO.09 231.00 21 590.28 0.01
EUR CNH INDUSTRIAL NV COM EUR0.01 458.00 3 111.47 0.00
usb CORE LABORATORIES ORD EUR0.01 100.00 11 633.00 0.00
EUR DELTA LLOYD NV EURO.20 266.00 2 109.75 0.00
EUR FIAT CHRYSLER AUTO EURO.01 511.00 7 575.27 0.00
EUR GEMALTO EUR1 32.00 2 016.65 0.00
EUR HEINEKEN HOLDING EUR1.6 64.00 5 155.98 0.00
EUR HEINEKEN NV EUR1.60 139.00 12 762.77 0.01
EUR KON KPN NV EURO.24 3 410.00 12 581.30 0.01
EUR KONINKLIJKE BOSKAL EURO.80 81.00 3 958.01 0.00
EUR KONINKLIJKE DSM NV EUR1.5 150.00 8 046.27 0.00
EUR KONINKLIJKE PHILIPS NV EUR0.20 674.00 18 308.10 0.01
EUR RANDSTAD HLDGS NV EURO.10 62.00 3 720.97 0.00
EUR RELX NV EUR0.07 805.00 13 827.73 0.01
GBP ROYAL DUTCH SHELL ‘B’SHS EUR0.07 (UK LIST) 1 627.00 42 716.56 0.02
GBP ROYAL DUTCH SHELL PLC ‘A’SHS EURO.07 2 840.00 74 125.02 0.03
usb SENSATA TECHNOLOGI COM EURO.01 100.00 4 809.00 0.00
EUR TNT EXPRESS NV EUR0.08 286.00 2 416.86 0.00
EUR VOPAK(KON) EURO.50 129.00 5 211.94 0.00
EUR WOLTERS KLUWER EURO.12 142.00 4 830.51 0.00

297 885.88 0.12
NzD SPARK NEW ZEALAND NPV 1 877.00 4 267.13 0.00

4 267.13 0.00
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NOK DNB ASA NOK10 543.00 6 943.27 0.00
NOK GJENSIDIGE FORSIKR NOK2 406.00 6 199.06 0.00
NOK NORSK HYDRO ASA NOK3.6666 826.00 2 973.36 0.00
NOK ORKLA ASA NOK1.25 388.00 3 312.89 0.00
NOK STATOIL ASA NOK2.50 705.00 11 347.59 0.01
NOK TELENOR ASA ORD NOK6 437.00 8 278.51 0.01
NOK YARA INTERNATIONAL NOK1.7 107.00 4 877.20 0.00
43 931.88 0.02

EUR GALP ENERGIA EUR1-B 243.00 2 640.54 0.00
EUR JERONIMO MARTINS EURS 379.00 5 352.60 0.00
7 993.14 0.00

usD AVAGO TECH LTD NPV 177.00 21 794.01 0.01
SGD CITY DEVELOPMENTS SGDO.50 1 000.00 5 669.40 0.00
SGD DBS GROUP HLDGS SGD1 1 140.00 14 057.69 0.01
usb FLEXTRONICS INTL USDO.01 500.00 5 695.00 0.00
SGD JARDINE CYCLE & CA SGD1 222.00 5 170.75 0.00
SGD KEPPEL CORP NPV 1 000.00 5 055.34 0.00
SGD OVERSEA-CHINESE BK NPV 1 835.00 11 831.52 0.01
SGD SEMBCORP INDUSTRIE SGD0.25 (POST REORG) 1 000.00 2 556.23 0.00
SGD SINGAPORE AIRLINES NPV 1 000.00 7 711.53 0.00
SGD SINGAPORE EXCHANGE SGDO.01 1 000.00 5 269.55 0.00
SGD SINGAPORE PRESS HD SGDO.20 2 300.00 6 552.66 0.00
SGD SINGAPORE TELECOMM NPV(POST RE-ORG) 4 000.00 11 367.37 0.01
SGD SUNTEC REIT NPV (REIT) 5 000.00 5 890.75 0.00
SGD UTD 0/S BANK SGD1 1 127.00 16 359.81 0.01
124 981.61 0.05

EUR ABERTIS INFRAESTR EUR3 SERIE A 182.00 3 037.81 0.00
EUR ACS ACTIVIDADES CO EURO.5 113.00 3 862.73 0.00
EUR AMADEUS IT HLDGS EUR0.01 322.00 13 786.83 0.01
EUR BANCO POPULAR ESPA EURO.5 (POST CONS) 1 553.00 5 946.00 0.00
EUR BANKIA S.A. EURL 2 050.00 2 654.03 0.00
EUR BCO DE SABADELL EUR0.125 5 067.00 9 845.58 0.01
EUR CAIXABANK SA EUR1 2 518.00 9 713.03 0.01
EUR DISTRIBUIDORA INTL EUR0.01 276.00 1 764.66 0.00
EUR ENAGAS SA EUR1.50 167.00 5 083.26 0.00
EUR FERROVIAL SA EURO.2 291.00 7 380.56 0.00
EUR GAS NATURAL SDG EUR1 252.00 5 486.71 0.00
EUR GRIFOLS SA EUR0.5 75.00 3 494.56 0.00
EUR IBERDROLA SA EUR0.75 (POST SUBDIVISION) 3 482.00 24 990.00 0.01
EUR INDITEX EUR0.03 (POST SUBD) 913.00 34 396.45 0.02
EUR INTL CONS AIRLINE ORD EUR0.50 547.00 4 924.58 0.00
EUR RED ELECTRICA CORPORACION EUR2 83.00 7 353.21 0.00
EUR REPSOL SA EUR1 657.00 8 328.05 0.00
EUR TELEFONICA SA EUR1 3 407.00 45 275.42 0.02
197 323.47 0.08

SEK ALFA LAVAL AB NPV 237.00 4 195.19 0.00
SEK ASSA ABLOY SER'B'NPV (POST SPLIT) 744.00 14 895.86 0.01
SEK ATLAS COPCO AB SER'A'NPV (POST SPLIT) 511.00 13 420.52 0.01
SEK ATLAS COPCO AB SER'B'NPV (POST SPLIT) 153.00 3 729.97 0.00
usb AUTOLIV INC COM 104.00 12 608.96 0.01
SEK BOLIDEN AB NPV (POST SPLIT) 470.00 9 055.76 0.00
SEK ELECTROLUX AB SER'B'NPV (POST SPLIT) 239.00 7 093.20 0.00
SEK ERICSSON SER'B’ NPV 1 838.00 18 042.42 0.01
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SEK GETINGE AB SER'B’NPV 165.00 4 156.60 0.00
SEK HENNES & MAURITZ SER'B’NPV 710.00 27 786.41 0.01
SEK HEXAGON AB SER’'B’NPV 186.00 6 501.60 0.00
SEK HUSQVARNA AB SER’B’NPV 379.00 2 515.23 0.00
SEK INVESTOR AB SER'B’NPV 262.00 9 793.82 0.00
SEK KINNEVIK INV AB SER'B’NPV 90.00 2 893.67 0.00
SEK LUNDIN PETROLEUM A NPV 152.00 2 210.83 0.00
SEK NORDEA BANK AB ORD NPV(SEK QUOTE) 2 382.00 26 510.46 0.01
SEK SANDVIK AB NPV (POST SPLIT) 1 170.00 11 009.72 0.01
SEK SKAND ENSKILDA BKN SER’A'NPV 1 207.00 12 779.41 0.01
SEK SKANSKA AB SER’B’NPV 468.00 9 177.06 0.00
SEK SKF AB SER'B’NPV 377.00 6 677.79 0.00
SEK SVENSKA CELLULOSA SER’B’'NPV 338.00 10 031.39 0.01
SEK SVENSKA HANDELSBKN SER'A'NPV (P/S) 1 113.00 15 231.58 0.01
SEK SWEDBANK AB SER’A'NPV 386.00 8 914.74 0.00
SEK SWEDISH MATCH NPV 126.00 3 987.33 0.00
SEK TELE2 AB SHS 210.00 2 114.60 0.00
SEK TELIASONERA AB NPV 1 105.00 5 690.96 0.00
SEK VOLVO AB SER'B’NPY (POST SPLIT) 1 434.00 14 988.61 0.01

266 013.69 0.11
GBP GLENCORE XSTRATA ORD USDO.01 8 543.00 14 843.04 0.01
CHF PARGESA HLDGS SA CHF20(BR)(POST SUBD) 33.00 2 102.36 0.00
CHF SIKA AG CHF0.60 (BR) 1.00 3 290.90 0.00
EUR STMICROELECTRONICS EUR1.04 422.00 2 935.42 0.00
CHF SWATCH GROUP CHF2.25(BR) 16.00 6 279.89 0.00
CHF SWISS RE AG CHF0.10 238.00 22 188.38 0.01
usD WEATHERFORD INTL.COM USDO.001 400.00 4 096.00 0.00
GBP WOLSELEY ORD GBPO.108030303(POST CON 218.00 12 851.05 0.01

68 587.04 0.03

119/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

GBP 31 GROUP ORD GBPO.738636 880.00 6 808.95 0.00
GBP ABERDEEN ASSET MGT ORD GBPO.10 572.00 3 062.73 0.00
GBP AGGREKO ORD GBP0.048329113924 204.00 2 884.35 0.00
GBP ANGLO AMERICAN USDO.54945 1 096.00 9 252.10 0.00
GBP ANTOFAGASTA ORD GBPO.05 651.00 5 293.46 0.00
usb AON PLC COM USDO.01 CL A 165.00 15 396.15 0.01
GBP ARM HLDGS ORD GBPO.0005 1 030.00 16 305.00 0.01
GBP ASHTEAD GROUP ORD GBPO.10 432.00 6 671.81 0.00
GBP ASSOCD BRIT FOODS ORD GBPO.0568 242.00 12 912.88 0.01
GBP ASTRAZENECA ORD USDO.25 896.00 57 433.89 0.02
GBP AVIVA ORD GBPO.25 2 825.00 21 203.84 0.01
GBP BABCOCK INTL GROUP ORD GBPO.60 444.00 6 610.28 0.00
GBP BAE SYSTEMS ORD GBP0.025 1 673.00 11 376.39 0.01
GBP BARCLAYS ORD GBPO.25 11 800.00 42 279.49 0.02
GBP BG GROUP ORD GBPO.10 2 480.00 39 258.65 0.02
GBP BHP BILLITON PLC USDO.50 1 554.00 24 971.98 0.01
GBP BP ORD USDO.25 13 018.00 77 685.71 0.03
GBP BRIT AMER TOBACCO ORD GBPO.25 1 295.00 77 189.93 0.03
GBP BRITISH LAND CO PLC REIT 616.00 8 281.51 0.00
GBP BT GROUP ORD GBPO.05 6 001.00 43 095.94 0.02
GBP BUNZL ORD GBPO.32142857 210.00 6 029.18 0.00
GBP BURBERRY GROUP ORD GBP0.0005 166.00 3 404.60 0.00
GBP CAPITA PLC ORD GBP0.02066666 408.00 8 033.97 0.00
GBP CARNIVAL PLC ORD USD1.66 91.00 5 083.35 0.00
GBP CENTRICA ORD GBP0.061728395 3 577.00 12 490.49 0.01
GBP COBHAM ORD GBP0.025 1 026.00 4 397.14 0.00
GBP COMPASS GROUP ORD GBP0.10625 887.00 15 328.99 0.01
GBP CRODA INTL ORD GBP0.10 154.00 6 892.53 0.00
usb DELPHI AUTOMOTIVE COM USDO.01 204.00 16 970.76 0.01
GBP DIAGEO ORD GBX28.935185 1 755.00 50 915.28 0.02
GBP DIRECT LINE INSURA ORD GBP 0.109090909 1 101.00 6 706.31 0.00
GBP DIXONS CARPHONE ORD GBPO.001 1 071.00 7 630.14 0.00
GBP EASYJET ORD GBP0.27285714(POST CONS 265.00 7 162.16 0.00
usb ENSCO PLC COM USDO.10 ‘A’ 112.00 1 862.56 0.00
GBP G4S ORD GBPO.25 965.00 3 617.08 0.00
GBP GKN ORD GBP0.50 754.00 3 344.38 0.00
GBP GLAXOSMITHKLINE ORD GBPO.25 3 379.00 73 320.31 0.03
GBP HAMMERSON PLC REIT 556.00 5 465.54 0.00
GBP HSBC HLDGS ORD USDO.50(UK REG) 13 207.00 103 534.61 0.04
GBP ICAP ORD GBPO.10 440.00 2 989.96 0.00
GBP IMI ORD GBPO.2857 335.00 4 930.57 0.00
GBP IMPERIAL TOBACCO ORD GBPO.10 708.00 38 259.30 0.02
GBP INTERCONTL HOTELS ORD GBPO.1580547 107.00 4 298.17 0.00
GBP INTERTEK GROUP ORD GBP0.01 80.00 3 243.24 0.00
GBP INTU PROPERTIES PLC GBPO.50 1 142.00 6 104.18 0.00
GBP INVESTEC ORD GBP0.0002 587.00 4 913.57 0.00
GBP ITV ORD GBPO.10 3 622.00 14 118.80 0.01
GBP JOHNSON MATTHEY ORD GBP1.047619 (POST CONS) 135.00 5 389.57 0.00
GBP KINGFISHER ORD GBP0.157142857 1 984.00 10 819.29 0.01
GBP LAND SECURITIES GROUP PLC REIT 518.00 10 711.99 0.01
GBP LEGAL & GENERAL GP ORD GBP0.025 3 480.00 14 059.72 0.01
usD LIBERTY GLOBAL INC USD0.01 C 495.00 21 106.80 0.01
GBP LLOYDS BANKING GROUP PLC ORD GBPO.25 41 110.00 46 811.38 0.02
GBP LONDON STOCK EXCH ORD GBP0.06918604 222.00 8 725.71 0.00
GBP MARKS & SPENCER GP ORD GBPO.25 1 480.00 11 725.70 0.01
GBP MEGGITT ORD GBP0.05 435.00 2 375.53 0.00
GBP MELROSE INDUST PLC ORD GBP0.0012727273 1 748.00 7 186.37 0.00
GBP MORRISON(W)SUPRMKT ORD GBPO.10 1 269.00 3 302.34 0.00
GBP NATIONAL GRID ORD GBP0.11395 2 696.00 38 505.92 0.02
GBP NEXT ORD GBPO.10 93.00 11 490.34 0.01
GBP OLD MUTUAL PLC ORD GBP0.114285714(POST CON 4 218.00 13 829.81 0.01
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GBP PEARSON ORD GBPO.25 434.00 5 774.37 0.00
GBP PRUDENTIAL ORD GBPO.05 1 494.00 35 048.40 0.01
GBP RECKITT BENCK GRP ORD GBPO.10 437.00 42 815.83 0.02
GBP RELX PLC GBPO.1444 753.00 13 513.28 0.01
GBP REXAM NEW ORD GBP0.8035714 403.00 3 360.92 0.00
GBP RIO TINTO ORD GBPO.10 752.00 27 391.35 0.01
GBP ROLLS-ROYCE HLDGS ORD GBPO0.20 1 418.00 15 055.97 0.01
GBP ROYAL BK SCOT GRP ORD GBP1 (POST CONS) 2 194.00 10 761.60 0.01
GBP ROYAL MAIL PLC ORD GBPO.01 (WI) 699.00 4 807.18 0.00
GBP RSA INSURANCE GRP ORD GBP1.00 644.00 4 186.25 0.00
GBP SABMILLER ORD USDO.10 701.00 43 250.84 0.02
GBP SAGE GROUP GBP0.01051948 903.00 7 600.53 0.00
GBP SAINSBURY(J) ORD GBPO.28571428 651.00 2 678.39 0.00
GBP SCHRODERS VTG SHS GBP1 138.00 6 357.58 0.00
GBP SEGRO PLC ORD GBPO.10 984.00 6 835.56 0.00
GBP SEVERN TRENT ORD GBP0.9789 131.00 4 537.96 0.00
GBP SKY PLC ORD GBP0.50 604.00 10 223.68 0.00
GBP SMITH & NEPHEW ORD USDO.20 736.00 12 617.13 0.01
GBP SMITHS GROUP ORD GBP0.375 391.00 5 809.14 0.00
GBP SSE PLC ORD GBP0.50 508.00 11 886.01 0.01
GBP STANDARD CHARTERED ORD USDO.50 1 422.00 15 842.93 0.01
GBP STANDARD LIFE ORD GBPO.1222222 1 572.00 10 218.60 0.00
NOK SUBSEA 7 S.A. COM USD2 333.00 2 607.16 0.00
GBP TESCO ORD GBP0.05 6 903.00 19 541.60 0.01
GBP TRAVIS PERKINS ORD GBPO.10 233.00 6 894.63 0.00
GBP TULLOW OIL ORD GBPO.10 436.00 1 366.24 0.00
GBP UNILEVER PLC ORD GBP0.031111 752.00 33 598.98 0.01
GBP UNITED UTILITIES G ORD GBP0.05 467.00 7 129.41 0.00
GBP VODAFONE GROUP ORD USD0.2095238(POST CONS) 18 626.00 61 631.15 0.03
GBP WEIR GROUP ORD GBPO.125 106.00 1 746.75 0.00
GBP WHITBREAD ORD GBPO.76797385 157.00 12 041.10 0.01
GBP WILLIAM HILL ORD GBPO.10 675.00 3 305.68 0.00
usD WILLIS GROUP HOLDI ORD SHS USD0.000115 103.00 4 594.83 0.00
GBP WPP PLC ORD GBPO.10 638.00 14 366.07 0.01

1 584 459.78 0.65
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usD 3M CO CoM 410.00 64 456.10 0.03
usb ABBOTT LABS COM 1 044.00 46 771.20 0.02
usD ABBVIE INC COM USDO.01 1 107.00 65 921.85 0.03
usD ACTIVISION BLIZZAR COM STK USDO.000001 400.00 13 904.00 0.01
usD ADOBE SYSTEMS INC COM USDO.0001 378.00 33 513.48 0.01
usb ADT CORP COM USDO.01 100.00 3 304.00 0.00
usD ADVANCE AUTO PARTS INC COM 52.00 10 318.36 0.00
usD AES CORP COM 400.00 4 380.00 0.00
usD AETNA INC COM USDO.01 234.00 26 858.52 0.01
usb AFFILIATED MNGRS COM USDO0.01 33.00 5 948.58 0.00
usD AFLAC INC COM USDO.10 292.00 18 615.00 0.01
usD AGCO CORP COM USDO.01 100.00 4 839.00 0.00
usb AGILENT TECHNOLOGIES INC COM 336.00 12 687.36 0.01
usb AIR PRODS & CHEMS INC COM 150.00 20 847.00 0.01
usD AKAMAT TECHNOLOGIES INC COM 100.00 6 082.00 0.00
usD ALBEMARLE CORP COM USDO.01 200.00 10 704.00 0.01
usb ALCOA INC COM USD1 918.00 8 197.74 0.00
usD ALEXION PHARMACEUT COM USDO.0001 116.00 20 416.00 0.01
usD ALLERGAN PLC COM USDO.0001 258.00 79 585.26 0.03
usD ALLIANCE DATA SYST COM USDO.01 52.00 15 460.12 0.01
usb ALLIANT ENERGY CORP COM 100.00 5 902.00 0.00
usD ALLSTATE CORP COM 308.00 19 059.04 0.01
usD ALLY FINANCIAL INC COM USDO.01 500.00 9 960.00 0.00
usD ALPHABET INC CAP STK USD0.001 CL C 202.00 143 583.62 0.06
usb ALPHABET INC CAP STK USD0.001 CL A 199.00 146 740.61 0.06
usD ALTERA COM USDO.001 268.00 14 083.40 0.01
usD ALTRIA GROUP INC COM USDO.333333 1 364.00 82 481.08 0.03
usD AMAZON COM INC COM USDO.01 271.00 169 618.90 0.07
usb AMER ELEC PWR INC COM USD6.50 312.00 17 674.80 0.01
usD AMER INTL GRP COM USD2.50 1 033.00 65 140.98 0.03
usD AMER TOWER CORP COM NEW USDO.01 259.00 26 477.57 0.01
usb AMEREN CORP COM 129.00 5 634.72 0.00
usb AMERICAN AIRLINES COM USD1 100.00 4 622.00 0.00
usD AMERICAN EXPRESS CO COM 638.00 46 739.88 0.02
usD AMERICAN WATER WOR COM STK USDO.01 88.00 5 047.68 0.00
usb AMERIPRISE FINL INC COM 100.00 11 536.00 0.01
usD AMERISOURCEBERGEN COM STK USDO.01 199.00 19 205.49 0.01
usD AMETEK INC COM USDO.01 208.00 11 402.56 0.01
usD AMGEN INC COM USDO.0001 540.00 85 417.20 0.04
usb AMPHENOL CORP NEW CL A 200.00 10 844.00 0.01
usD ANADARKO PETROLEUM COM USDO.10 377.00 25 213.76 0.01
usD ANALOG DEVICES INC COM 209.00 12 565.08 0.01
usD ANNALY CAPITAL MAN COM USDO.01 400.00 3 980.00 0.00
usb ANTHEM INC COM USDO.01 162.00 22 542.30 0.01
usD APACHE CORP COM USDO.625 334.00 15 741.42 0.01
usD APPLE INC COM NPV 4 165.00 497 717.50 0.20
usb APPLIED MATLS INC COM 901.00 15 109.77 0.01
usb ARCHER DANIELS MIDLAND CO COM 417.00 19 040.22 0.01
usD ARROW ELECTRS INC COM 100.00 5 499.00 0.00
usD ASHLAND INC COM USD1.00 54.00 5 924.88 0.00
usb ASSURANT INC COM 100.00 8 153.00 0.00
usD AT&T INC COM USD1 4 296.00 143 958.96 0.06
usD AUTODESK INC COM USDO.01 100.00 5 519.00 0.00
usD AUTOMATIC DATA PROCESSING INC COM 342.00 29 750.58 0.01
usb AUTONATION INC COM 96.00 6 066.24 0.00
usD AUTOZONE INC COM USDO.01 14.00 10 981.74 0.01
usD AVALONBAY COMMUNI COM USDO.01 109.00 19 056.47 0.01
usD AVERY DENNISON CORP COM 115.00 7 471.55 0.00
usb AVNET INC COM 100.00 4 543.00 0.00
usD BAKER HUGHES INC COM USD1 374.00 19 702.32 0.01
usD BALL CORP COM 108.00 7 398.00 0.00
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usD BARD(CR) INC COM USD0.25 40.00 7 454.00 0.00
usD BAXALTA INC.COM USD1 ‘WI’ 416.00 14 335.36 0.01
usb BAXTER INTL INC COM USD1 416.00 15 554.24 0.01
usD BB&T CORP COM USD5 458.00 17 014.70 0.01
usD BE AEROSPACE COM USDO.01 100.00 4 695.00 0.00
usb BECTON DICKINSON COM USD1 166.00 23 658.32 0.01
usD BED BATH & BEYOND INC COM 100.00 5 963.00 0.00
usD BERKLEY(WR)CORP COM USDO.20 100.00 5 583.00 0.00
usb BERKSHIRE HATHAWAY INC-CL B 787.00 107 047.74 0.04
usD BEST BUY CO INC COM USDO.10 293.00 10 263.79 0.00
usD BIOGEN INC COM STK USDO.0005 164.00 47 643.64 0.02
usb BIOMARIN PHARMA COM USDO.001 100.00 11 704.00 0.01
usD BK OF AMERICA CORP COM USDO0.01 7 143.00 119 859.54 0.05
usD BK OF NY MELLON CP COM STK USDO.01 864.00 35 985.60 0.02
usD BLACKROCK INC COM STK USDO.01 66.00 23 230.02 0.01
usD BLOCK(H&R) INC COM NPV 299.00 11 140.74 0.01
usb BOEING CO COM USD5 475.00 70 333.25 0.03
usD BORG WARNER INC COM 200.00 8 564.00 0.00
usD BOSTON PPTYS INC COM USDO.01 100.00 12 585.00 0.01
usb BOSTON SCIENTIFIC COM USDO.01 800.00 14 624.00 0.01
usD BRISTOL MYERS SQUIBB CO COM 1 157.00 76 304.15 0.03
usD BROADCOM CORP CL A COM USDO.0001 282.00 14 494.80 0.01
usb BROWN FORMAN CORP CL B 83.00 8 812.94 0.00
usD BUNGE LIMITED COM USDO.01 139.00 10 141.44 0.00
usD CA INC COM USDO0.10 200.00 5 542.00 0.00
usb CABLEVISION SYS CORP CL A NY CABLVS 200.00 6 518.00 0.00
usD CABOT OIL & GAS CO COM USDO.10 191.00 4 146.61 0.00
usD CALPINE CORP COM STK USD0.001 196.00 3 039.96 0.00
usb CAMPBELL SOUP CO CAP USD0.0375 100.00 5 079.00 0.00
usD CAPITAL ONE FINL COM USDO.01 435.00 34 321.50 0.01
usD CARDINAL HEALTH INC COM 286.00 23 509.20 0.01
usb CARMAX INC COM USDO.50 212.00 12 510.12 0.01
usD CARNIVAL CORP COM USDO.O1(PAIRED STOCK) 359.00 19 414.72 0.01
usD CATERPILLAR INC DEL COM 455.00 33 210.45 0.01
usD CBRE GROUP INC CLASS ‘A’ USDO0.01 128.00 4 771.84 0.00
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usb CBS CORP NEW CL B 320.00 14 886.40 0.01
usD CELANESE CORP COM SERIES ‘A" USD0.0001 100.00 7 105.00 0.00
usD CELGENE CORP COM USDO.01 573.00 70 312.83 0.03
usD CENTERPOINT ENERGY INC COM 464.00 8 607.20 0.00
usD CENTURYLINK INC COM 362.00 10 212.02 0.00
usb CERNER CORP COM 226.00 14 981.54 0.01
usD CF INDS HLDGS INC COM 80.00 4 061.60 0.00
usD CH ROBINSON WORLDW COM USDO.1 149.00 10 337.62 0.00
usb CHARTER COMMUN INC COM USD0.001 CLASS ‘A’ 45.00 8 592.30 0.00
usD CHENIERE ENERGY INC COM NEW 200.00 9 904.00 0.00
usb CHESAPEAKE ENERGY CORP COM 375.00 2 673.75 0.00
usD CHEVRON CORP COM USDO.75 1 328.00 120 688.64 0.05
usD CHIPOTLE MEXICAN GRILL INC CL A 17.00 10 883.91 0.01
usD CHUBB CORP COM 162.00 20 954.70 0.01
usb CHURCH & DWIGHT INC COM 144.00 12 396.96 0.01
usD CIGNA CORP COM USDO.25 162.00 21 714.48 0.01
usD CIMAREX ENERGY CO COM 59.00 6 965.54 0.00
usD CINCINNATI FINL CORP COM 100.00 6 023.00 0.00
usb CINTAS CORP COM 100.00 9 309.00 0.00
usD CISCO SYSTEMS COM USD0.001 3 581.00 103 311.85 0.04
usD CIT GROUP INC COM NEW USDO.01 100.00 4 300.00 0.00
usD CITIGROUP INC COM USDO.01 2 118.00 112 614.06 0.05
usb CITRIX SYSTEMS INC COM USDO.001 100.00 8 210.00 0.00
usD CLOROX CO DEL COM 114.00 13 901.16 0.01
usD CME GROUP INC COM STK USDO.01 CLASS'A’ 217.00 20 499.99 0.01
usD CMS ENERGY CORP COM 135.00 4 869.45 0.00
usb COACH INC COM USDO.01 279.00 8 704.80 0.00
usb COCA-COLA CO COM USDO.25 2 735.00 115 827.25 0.05
usD COCA-COLA ENTERPR COM USD1.00 200.00 10 268.00 0.00
usD COGNIZANT TECHNOLO COM CL’A’USDO.01 394.00 26 835.34 0.01
usD COLGATE-PALMOLIVE COM USD1 651.00 43 193.85 0.02
usD COLUMBIA PIPE GRP COM NPV ‘WI’ 200.00 4 154.00 0.00
usb COMCAST CORP “A’SPL COM USDO.01 319.00 20 004.49 0.01
usb COMCAST CORP COM CLS'A" USD0.01 1 519.00 95 119.78 0.04
usD COMERICA INC COM 85.00 3 689.00 0.00
usD COMMUNICATIONS SAL COM USDO.0001 60.00 1 205.40 0.00
usb COMPUTER SCIENCES COM USD1 176.00 11 719.84 0.01
usD CONAGRA FOODS INC COM 393.00 15 936.15 0.01
usD CONCHO RES INC COM STK USD0.001 37.00 4 288.67 0.00
usD CONOCOPHILLIPS COM USDO.01 861.00 45 934.35 0.02
usb CONSOL ENERGY INC COM 100.00 666.00 0.00
usD CONSOLIDATED EDISON INC COM 204.00 13 413.00 0.01
usD CONSTELLATION BRDS CLASS’A’COM USDO.01 110.00 14 828.00 0.01
usD CONTINENTAL RES IN COM STK USDO.01 149.00 5 052.59 0.00
usD CORNING INC COM USDO0.50 782.00 14 545.20 0.01
usb COSTCO WHSL CORP NEW COM 303.00 47 910.36 0.02
usD CROWN CASTLE INTL COM USDO.01 232.00 19 826.72 0.01
usD CROWN HOLDINGS INC COM USD5 100.00 5 304.00 0.00
usD CSX CORP COM 828.00 22 347.72 0.01
usb CUMMINS INC COM 132.00 13 663.32 0.01
usD CVS HEALTH CORP COM STK USDO.01 801.00 79 122.78 0.03
usD D R HORTON INC COM 373.00 10 981.12 0.01
usD DANAHER CORP COM USDO.01 458.00 42 735.98 0.02
usb DARDEN RESTAURANTS INC COM 100.00 6 189.00 0.00
usD DAVITA HEALTHCARE PARTNERS INC 116.00 8 991.16 0.00
usD DEERE & CO COM USD1 236.00 18 408.00 0.01
usb DELTA AIR LINES INC 112.00 5 694.08 0.00
usb DENTSPLY INTL INC NEW COM 100.00 6 085.00 0.00
usD DEVON ENERGY CORP NEW COM 249.00 10 440.57 0.00
usD DICKS SPORTING GOODS INC COM 100.00 4 455.00 0.00
usb DIGITAL REALTY TRU COM STK USDO0.01 71.00 5 251.16 0.00
usD DISCOVER FINL SVCS COM STK USDO.01 373.00 20 970.06 0.01

124/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

usD DISCOVERY COMMUNIC COM CL A USDO.01 100.00 2 944.00 0.00
usb DISCOVERY COMMUNIC COM CL C USDO.01 300.00 8 256.00 0.00
usD DISH NETWORK CORPO CLASS'A’COM USDO.01 200.00 12 594.00 0.01
usD DOLLAR GENERAL CP COM USDO0.875 233.00 15 790.41 0.01
usD DOLLAR TREE INC 149.00 9 758.01 0.00
usD DOMINION RES(VIR) COM STK NPV 424.00 30 286.32 0.01
usD DOVER CORP COM 100.00 6 443.00 0.00
usb DOW CHEMICAL CO COM USD2.50 857.00 44 281.19 0.02
usD DR PEPPER SNAPPLE COM STK USDO0.01 189.00 16 890.93 0.01
usD DTE ENERGY CO COM 137.00 11 177.83 0.01
usb DU PONT DE NEMOURS COM USDO.30 641.00 40 639.40 0.02
usD DUKE ENERGY CORP COM USD0.001 (POST REV SPLT 522.00 37 307.34 0.02
usD DUKE REALTY CORP COM USDO.01 235.00 4 864.50 0.00
usb EASTMAN CHEM CO COM 164.00 11 835.88 0.01
usD EATON VANCE CORP COM NON VTG 100.00 3 611.00 0.00
usD EBAY INC COM USDO.001 738.00 20 590.20 0.01
usb ECOLAB INC COM 221.00 26 597.35 0.01
usD EDGEWELL PERSONAL COM USDO.01 59.00 4 997.89 0.00
usD EDISON INTL COM 203.00 12 285.56 0.01
usb EDWARDS LIFESCIENCES CORP COM 48.00 7 543.20 0.00
usD ELECTRONIC ARTS INC COM 262.00 18 882.34 0.01
usD ELI LILLY AND CO COM NPV 696.00 56 772.72 0.02
usb EMC CORP(MASS) COM USDO.01 1 423.00 37 311.06 0.02
usD EMERSON ELEC CO COM 521.00 24 606.83 0.01
usD ENDO INTERNATIONAL COM USDO.0001 100.00 5 999.00 0.00
usb ENTERGY CORP NEW COM 168.00 11 450.88 0.01
usD EOG RESOURCES INC COM USDO.01 393.00 33 739.05 0.01
usD EQT CORPORATION 100.00 6 607.00 0.00
usD EQUIFAX INC COM 100.00 10 657.00 0.00
usD EQUINIX INC COM USDO.001 NEW 29.00 8 603.72 0.00
usb EQUITY RESIDENTIAL-SBI 257.00 19 871.24 0.01
usD ESSEX PROP TRUST COM USDO.0001 40.00 8 817.60 0.00
usD ESTEE LAUDER COS CLASS'A’COM USDO.01 215.00 17 298.90 0.01
usD EVERSOURCE ENERGY COM USD5 230.00 11 716.20 0.01
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usb EXELON CORP COM NPV 525.00 14 658.00 0.01
usD EXPEDIA INC COM USD0.001 (POST-SPLIT) 50.00 6 815.00 0.00
usD EXPEDTRS INTL WASH COM USDO.01 100.00 4 979.00 0.00
usb EXPRESS SCRIPTS HL COM USDO.01 542.00 46 817.96 0.02
usD EXXON MOBIL CORP COM NPV 2 966.00 245 406.84 0.10
usD F M C CORP COM NEW 56.00 2 279.76 0.00
usD F5 NETWORK INC COM STK NPV 37.00 4 077.40 0.00
usD FACEBOOK INC COM USD0.000006 CL ‘A’ 1 391.00 141 840.27 0.06
usD FASTENAL CO COM 200.00 7 832.00 0.00
usb FEDERAL REALTY INVT TR SH BEN INT NEW 34.00 4 878.66 0.00
usD FEDEX CORP COM USDO.10 176.00 27 464.80 0.01
usD FIDELITY NATL FINL FNF GROUP COM USDO.0001 189.00 6 667.92 0.00
usb FIDELITY NATL INF COM STK USDO.01 200.00 14 584.00 0.01
usb FIFTH THIRD BANCORP COM 469.00 8 934.45 0.00
usD FIRST REPUBLIC BAN COM USDO0.01 100.00 6 531.00 0.00
usD FIRSTENERGY CORP COM USDO.10 359.00 11 200.80 0.01
usb FISERV INC COM USDO.01 200.00 19 302.00 0.01
usD FLEETCOR TECHNOLOG COM STK USDO0.001 100.00 14 486.00 0.01
usD FLIR SYS INC COM 118.00 3 147.06 0.00
usD FLOWSERVE CORP COM 62.00 2 874.32 0.00
usb FLUOR CORP NEW COM 100.00 4 781.00 0.00
usD FMC TECHNOLOGIES INC COM 126.00 4 262.58 0.00
usD FOOT LOCKER INC COM USDO.01 173.00 11 720.75 0.01
usD FORD MOTOR CO COM STK USDO.01 2 493.00 36 921.33 0.02
usb FRANKLIN RES INC COM 347.00 14 143.72 0.01
usD FREEPORT-MCMOR C&G COM STK USDO.10 618.00 7 273.86 0.00
usD FRONTIER COMMUNICA COM USDO.25 324.00 1 665.36 0.00
usb GAMESTOP CORP COM USDO.001 CLASS ‘A’ 127.00 5 850.89 0.00
usD GAP INC DEL COM 265.00 7 213.30 0.00
usb GEN DYNAMICS CORP COM USD1 175.00 26 001.50 0.01
usD GEN ELEC CO COM USDO.06 6 844.00 197 928.48 0.08
usD GEN GROWTH PPTYS COM USDO.01 NEW 450.00 13 027.50 0.01
usD GENERAL MLS INC COM 394.00 22 895.34 0.01
usb GENERAL MOTORS CO COM USDO.01 636.00 22 202.76 0.01
usD GENUINE PARTS CO COM STK USD1 100.00 9 076.00 0.00
usD GILEAD SCIENCES COM USDO.001 1 072.00 115 915.36 0.05
usD GOLDMAN SACHS GRP COM USDO0.01 249.00 46 687.50 0.02
usb GRAINGER W W INC COM 28.00 5 880.00 0.00
usD HALLIBURTON COM STK USD2.50 662.00 25 407.56 0.01
usD HANESBRANDS INC COM 400.00 12 776.00 0.01
usb HARLEY DAVIDSON INC COM 189.00 9 346.05 0.00
usb HARRIS CORP COM STK USD1 80.00 6 330.40 0.00
usD HARTFORD FINL SVCS COM USDO0.01 373.00 17 254.98 0.01
usD HASBRO INC COM 76.00 5 839.08 0.00
usb HCA HLDGS INC COM USDO0.01 236.00 16 234.44 0.01
usD HCP INC COM USD1 341.00 12 685.20 0.01
usD HELMERICH & PAYNE INC COM 100.00 5 627.00 0.00
usD HERSHEY CO COM 100.00 8 869.00 0.00
usb HERTZ GLOBAL HOLDI COM STK USDO0.01 510.00 9 945.00 0.00
usD HESS CORPORATION COM USD1 171.00 9 611.91 0.00
usD HEWLETT PACKARD CO COM USDO0.01 1 302.00 35 101.92 0.02
usD HILTON WORLDWIDE H COM USDO.01 400.00 9 996.00 0.00
usb HOLLYFRONTIER CORP COM USDO.01 83.00 4 064.51 0.00
usD HOLOGIC INC COM USDO.01 100.00 3 886.00 0.00
usD HOME DEPOT INC COM USDO.05 921.00 113 872.44 0.05
usD HONEYWELL INTL INC COM 498.00 51 433.44 0.02
usb HORMEL FOODS CORP COM 113.00 7 633.15 0.00
usD HOST HOTELS & RESO COM STK USDO.01 693.00 12 009.69 0.01
usD HUMANA INC COM USDO.166 116.00 20 721.08 0.01
usb HUNT J B TRANS SVCS INC COM 100.00 7 637.00 0.00
usb HUNTINGTON BANCSHARES INC COM 757.00 8 304.29 0.00
usb IHS INC COM USDO.01 CLASS ‘A’ 59.00 7 052.86 0.00
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usD ILLINOIS TOOL WKS COM NPV 202.00 18 571.88 0.01
usb ILLUMINA INC COM USDO.01 100.00 14 328.00 0.01
usD INCYTE CORPORATION COM USDO.001 100.00 11 753.00 0.01
usD INTEL CORP COM USDO0.001 3 427.00 116 038.22 0.05
usb INTERCONTINENTAL E COM USDO.01 77.00 19 434.80 0.01
usD INTERNATIONAL FLAVORS&FRAGRANC COM 99.00 11 489.94 0.01
usD INTERPUBLIC GROUP COM USDO.10 400.00 9 172.00 0.00
usD INTL BUSINESS MCHN COM USDO.20 666.00 93 293.28 0.04
usD INTL PAPER CO COM 333.00 14 215.77 0.01
usb INTUIT COM 171.00 16 660.53 0.01
usD INTUITIVE SURGICAL COM USDO.001 26.00 12 911.60 0.01
usD INVESCO LTD COM STK USDO.20 380.00 12 604.60 0.01
usb IRON MTN INC NEW COM NPV 115.00 3 523.60 0.00
usD JACOBS ENG GROUP COM USD1 100.00 4 014.00 0.00
usD JARDEN CORP COM 200.00 8 960.00 0.00
usb JOHNSON & JOHNSON COM USD1 1 934.00 195 392.02 0.08
usD JOHNSON CONTROLS COM STK USDO.01388 415.00 18 749.70 0.01
usD JP MORGAN CHASE & COM USD1 2 615.00 168 013.75 0.07
usb JUNIPER NETWORKS INC COM 200.00 6 278.00 0.00
usD KANSAS CITY STHN I COM USDO.01 104.00 8 607.04 0.00
usD KELLOGG CO COM USDO.25 189.00 13 328.28 0.01
usb KEURIG GREEN MTN 1 COM USDO.1 46.00 2 334.50 0.00
usD KEYCORP NEW COM 811.00 10 072.62 0.00
usD KIMBERLY CLARK CORP COM 222.00 26 575.62 0.01
usb KIMCO REALTY COM USDO.01 300.00 8 031.00 0.00
usD KINDER MORGAN INC USDO.01 1 231.00 33 667.85 0.01
usD KLA-TENCOR CORP COM USDO.001 100.00 6 712.00 0.00
usb KOHLS CORPORATION COM USDO.01 200.00 9 224.00 0.00
usD KRAFT HEINZ CO COM USDO.01 362.00 28 225.14 0.01
usD KROGER CO COM USD1 638.00 24 116.40 0.01
usD L BRANDS INC COM USDO.50 197.00 18 908.06 0.01
usD LAB CORP AMER HLDG COM USDO.1 93.00 11 414.82 0.01
usb LAM RESEARCH CORP COM USDO.001 100.00 7 659.00 0.00
usD LAS VEGAS SANDS CORP COM 255.00 12 625.05 0.01
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usD LEGG MASON INC COM 100.00 4 475.00 0.00
usb LEGGETT & PLATT IN COM USDO.01 100.00 4 503.00 0.00
usb LENNAR CORP COM CL’'A’USDO.10 100.00 5 007.00 0.00
usD LEUCADIA NATL CORP COM 331.00 6 623.31 0.00
usD LEVEL 3 COMMUNICAT COM USDO.01(POST REV SPLIT) 200.00 10 190.00 0.00
usD LIBERTY GLOBAL INC USD0.01 A 262.00 11 664.24 0.01
usb LIBERTY INTERACTIVE CORP COM SER A 300.00 8 211.00 0.00
usD LIBERTY MEDIA CORP COM USDO.01 55.00 2 241.80 0.00
usD LIBERTY MEDIA CORP COM USDO.01 SER C WHEN ISSU 110.00 4 306.50 0.00
usb LINCOLN NATL CORP COM NPV 211.00 11 290.61 0.01
usb LINEAR TECHNOLOGY COM USDO.001 251.00 11 149.42 0.01
usD LINKEDIN CORP COM USDO.0001 75.00 18 065.25 0.01
usD LKQ CORP COM 200.00 5 922.00 0.00
usb LOCKHEED MARTIN CORP COM 151.00 33 194.33 0.01
usD LOEWS CORP COM 279.00 10 172.34 0.00
usb LOWE'S COS INC COM USDO.50 608.00 44 888.64 0.02
usD LYONDELLBASELL IND COM USDO.01 266.00 24 714.06 0.01
usD M & T BANK CORP COM USDO.50 37.00 4 434.45 0.00
usb MACERICH CO COM USDO0.01 81.00 6 863.94 0.00
usb MACY’S INC COM STK USDO.01 305.00 15 548.90 0.01
usb MANPOWER GROUP COM USDO.01 40.00 3 671.20 0.00
usD MARATHON OIL CORP COM USD1 631.00 11 597.78 0.01
usD MARATHON PETROLEUM COM USDO.01 352.00 18 233.60 0.01
usD MARRIOTT INTL INC COM USDO.01 CLASS ‘A’ 209.00 16 047.02 0.01
usD MARSH & MCLENNAN COM USD1 464.00 25 863.36 0.01
usb MARTIN MARIETTA M. COM USDO.01 100.00 15 515.00 0.01
usD MASCO CORP COM 200.00 5 800.00 0.00
usb MASTERCARD INC COM USD0.0001 CLASS ‘A’ 707.00 69 985.93 0.03
usD MATTEL INC COM USD1 200.00 4 916.00 0.00
usD MAXIM INTEGRATED COM USDO.001 329.00 13 482.42 0.01
usb MCCORMICK & CO INC COM N/VTG NPV 100.00 8 398.00 0.00
usb MCDONALD'S CORP COM USDO.01 664.00 74 534.00 0.03
usD MCGRAW HILL FINANCIAL INC COM 170.00 15 748.80 0.01
usD MCKESSON CORP COM USDO.01 131.00 23 422.80 0.01
usD MDU RES GROUP INC COM USD1 100.00 1 886.00 0.00
usb MEAD JOHNSON NUTRI COM USDO.01 125.00 10 250.00 0.00
usD MEDTRONIC PLC USD0.0001 1 023.00 75 620.16 0.03
usD MERCK & CO INC COM USDO.50 2 014.00 110 085.24 0.05
usD METLIFE INC COM USDO.01 722.00 36 374.36 0.02
usb MGM RESORTS INTL COM 176.00 4 081.44 0.00
usD MICROCHIP TECHNLGY COM USDO.001 100.00 4 829.00 0.00
usD MICRON TECHNOLOGY COM USDO.10 672.00 11 128.32 0.01
usD MICROSOFT CORP COM USD0.0000125 5 379.00 283 150.56 0.12
usb MOHAWK INDS COM USDO.01 26.00 5 083.00 0.00
usb MOLSON COORS BREWI COM CLS’B’'COM NON-V USDO.01 100.00 8 810.00 0.00
usD MONDELEZ INTL INC COM USDO0.01 1 200.00 55 392.00 0.02
usD MONSANTO COM STK USDO.01 369.00 34 398.18 0.01
usD MONSTER BEV CORP USDO.005(NEW) 94.00 12 814.08 0.01
usb MOODYS CORP COM USDO.01 175.00 16 828.00 0.01
usD MORGAN STANLEY COM STK USDO.01 1 083.00 35 706.51 0.02
usD MOSAIC CO COM USDO.01 223.00 7 535.17 0.00
usb MOTOROLA SOLUTIONS INCCOM USDO.01 198.00 13 854.06 0.01
usb MURPHY OIL CORP COM 137.00 3 894.91 0.00
usD MYLAN NV EUR0.01 271.00 11 948.39 0.01
usD NASDAQ INC COM STK USDO.01 112.00 6 483.68 0.00
usb NATIONAL OILWELL VARCO INC COM 266.00 10 012.24 0.00
usD NAVIENT CORP COM USDO.01 300.00 3 957.00 0.00
usD NETAPP INC COM USDO.001 263.00 8 942.00 0.00
usD NETFLIX INC COM USDO.001 224.00 24 277.12 0.01
usb NEW YORK CMNTY BANCORP INC COM 100.00 1 652.00 0.00
usD NEWELL RUBBERMAID INC COM 200.00 8 486.00 0.00
usD NEWMONT MINING CORP COM 374.00 7 278.04 0.00
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usb NEWS CORP NEW COM USDO0.01 CL'A’ 150.00 2 310.00 0.00
usD NEXTERA ENERGY INC COM USDO.01 307.00 31 516.62 0.01
usD NIELSEN HLDGS PLC COM EURO0.07 243.00 11 544.93 0.01
usD NIKE INC CLASS'B’'COM NPV 407.00 53 329.21 0.02
usD NOBLE ENERGY INC COM USDO.01 338.00 12 113.92 0.01
usD NORDSTROM INC COM NPV 100.00 6 521.00 0.00
usb NORFOLK SOUTHERN CORP COM 196.00 15 685.88 0.01
usD NORTHERN TRUST CP COM USD1.666 100.00 7 039.00 0.00
usD NORTHROP GRUMMAN COM USD1 100.00 18 775.00 0.01
usb NORWEGIAN CRUISE L COM USDO0.001 200.00 12 724.00 0.01
usD NRG ENERGY INC COM NEW 276.00 3 557.64 0.00
usD NUANCE COMMUNICATI COM USDO.001 325.00 5 515.25 0.00
usb NUCOR CORP COM 230.00 9 729.00 0.00
usD NVIDIA CORP COM USDO.001 502.00 14 241.74 0.01
usD OCCIDENTAL PETRLM COM USDO.20 557.00 41 518.78 0.02
usb OCEANEERING INTL INC COM 100.00 4 202.00 0.00
usD OGE ENERGY CORP COM USDO.01 100.00 2 851.00 0.00
usD OMNICOM GROUP INC COM USDO.15 182.00 13 635.44 0.01
usb ONEOK INC 116.00 3 934.72 0.00
usD ORACLE CORP COM USDO0.01 2 501.00 97 138.84 0.04
usD OREILLY AUTO NEW COM USDO.01 72.00 19 890.72 0.01
usb PACCAR INC COM STK USD1 225.00 11 846.25 0.01
usD PALO ALTO NETWORKS COM USDO.0001 100.00 16 100.00 0.01
usD PARKER-HANNIFIN COM STK USDO.50 100.00 10 470.00 0.00
usb PATTERSON COMPANIES INC COM 149.00 7 062.60 0.00
usD PAYCHEX INC COM 190.00 9 800.20 0.00
usD PAYPAL HOLDINGS IN COM USDO.0001 738.00 26 575.38 0.01
usb PEOPLE’S UNITED FINANCIAL INC COM STK USD0.01 512.00 8 166.40 0.00
usD PEPCO HOLDINGS COM USDO.01 200.00 5 326.00 0.00
usD PEPSICO INC CAP USDO0.016666 1 037.00 105 971.03 0.04
usb PERRIGO CO LTD COM EUR0.001 104.00 16 404.96 0.01
usD PFIZER INC COM USDO.05 4 386.00 148 334.52 0.06
usD PG&E CORP COM 311.00 16 607.40 0.01
usD PHILIP MORRIS INTL COM STK NPV ‘WI’ 1 086.00 96 002.40 0.04
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usD PHILLIPS 66 COM USDO.01 434.00 38 647.70 0.02
usb PINNACLE WEST CAP CORP COM 100.00 6 351.00 0.00
usD PIONEER NATURAL RE COM STK USDO.01 86.00 11 794.04 0.01
usD PLUM CREEK TIMBER COMPANY INC REIT 100.00 4 074.00 0.00
usb PNC FINL SVCS GROUP INC COM 318.00 28 702.68 0.01
usb POLARIS INDS INC COM 60.00 6 740.40 0.00
usD PPG INDS INC COM 200.00 20 852.00 0.01
usD PPL CORP COM 416.00 14 310.40 0.01
usb PRAXAIR INC COM USDO.01 154.00 17 107.86 0.01
usD PRECISION CASTPART COM NPV 106.00 24 465.86 0.01
usD PRICELINE.COM INC COM USDO.008 28.00 40 718.72 0.02
usD PRINCIPAL FINL GP COM USDO.01 213.00 10 684.08 0.00
usD PROCTER & GAMBLE COM NPV 1 866.00 142 525.08 0.06
usD PROGRESSIVE CP(OH) COM USD1 466.00 15 438.58 0.01
usD PROLOGIS INC COM USDO.01 374.00 15 981.02 0.01
usD PRUDENTIAL FINL INC COM 355.00 29 287.50 0.01
usb PUBLIC STORAGE COM USDO.10 68.00 15 603.28 0.01
usD PUBLIC SVC ENTERPRISE GROUP COM 453.00 18 704.37 0.01
usD PULTE GROUP INC USDO.01 185.00 3 391.05 0.00
usD PVH CORP COM USD1 93.00 8 458.35 0.00
usb QORVO INC COM USD 0.0001 100.00 4 393.00 0.00
usD QUALCOMM INC COM USD0.0001 1 197.00 71 125.74 0.03
usD QUANTA SVCS INC COM 120.00 2 413.20 0.00
usb QUEST DIAGNOSTICS INC COM 100.00 6 795.00 0.00
usb QUINTILES TRANSNTL COM USDO.01 100.00 6 365.00 0.00
usb RALPH LAUREN CORP CLASS ‘A’ COM USDO0.01 38.00 4 209.26 0.00
usD RANGE RES CORP COM USDO.01 100.00 3 044.00 0.00
usD RAYMOND JAMES FINANCIAL INC COM 100.00 5 511.00 0.00
usD RAYTHEON CO COM NEW 195.00 22 893.00 0.01
usb REALOGY HLDGS CORP COM USDO0.01 100.00 3 910.00 0.00
usD REALTY INCOME CORP 125.00 6 182.50 0.00
usD RED HAT INC COM 100.00 7 911.00 0.00
usD REGENCY CENTERS COM USDO0.01 105.00 7 135.80 0.00
usb REGENERON PHARMACEUTICALS COM 49.00 27 312.11 0.01
usD REGIONS FINANCIAL CORP NEW COM 400.00 3 740.00 0.00
usD REPUBLIC SERVICES COM USDO.01 200.00 8 748.00 0.00
usb RESMED INC COM USDO.004 100.00 5 761.00 0.00
usD REYNOLDS AMERICAN COM USDO.0001 542.00 26 189.44 0.01
usD ROBERT HALF INTL INC COM 118.00 6 213.88 0.00
usD ROCKWELL AUTOMATION INC COM 63.00 6 877.08 0.00
usb ROCKWELL COLLINS INC COM 100.00 8 672.00 0.00
usD ROPER TECHNOLOGIES COM USDO.01 57.00 10 621.95 0.00
usD ROSS STORES INC COM USDO0.01 252.00 12 746.16 0.01
usD ROYAL CARIBBEAN COM USDO0.01 100.00 9 835.00 0.00
usb SALESFORCE.COM INC COM USD0.001 473.00 36 756.83 0.02
usD SANDISK CORP COM USD0.001 100.00 7 700.00 0.00
usD SBA COMMUNICATIONS COM USDO.01 123.00 14 639.46 0.01
usD SCANA CORP NEW COM 100.00 5 922.00 0.00
usb SCHEIN HENRY INC COM 100.00 15 171.00 0.01
usD SCHLUMBERGER COM USDO.01 900.00 70 344.00 0.03
usD SCHWAB CHARLES CORP NEW COM 713.00 21 760.76 0.01
usb SCRIPPS NETWORKS 1 COM USD0.01 CL A 63.00 3 785.04 0.00
usb SEALED AIR CORP NEW COM 149.00 7 318.88 0.00
usD SEI' INVESTMENT COM USDO.01 110.00 5 700.20 0.00
usD SEMPRA ENERGY COM 100.00 10 241.00 0.00
usb SERVICENOW INC COM USDO.001 100.00 8 165.00 0.00
usD SHERWIN-WILLIAMS COM USD1 54.00 14 408.82 0.01
usD SIGMA ALDRICH CORP COM 100.00 13 972.00 0.01
usD SIMON PROP GROUP COM USDO.0001 207.00 41 702.22 0.02
usb SKYWORKS SOLUTIONS INC COM 100.00 7 724.00 0.00
usD SMUCKER(JIM)CO COM NPV 105.00 12 325.95 0.01
usD SOUTHERN CO COM 672.00 30 307.20 0.01
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usD SOUTHWEST AIRLINES COM USD1 178.00 8 239.62 0.00
usD SPECTRA ENERGY COR COM USD0.001 438.00 12 513.66 0.01
usb SPRINT CORPORATION COM USDO.01 390.00 1 844.70 0.00
usD ST JUDE MED INC COM 186.00 11 868.66 0.01
usD STANLEY BLACK & DE COM USD2.50 100.00 10 598.00 0.00
usD STAPLES INC COM STK USD0.0006 565.00 7 339.35 0.00
usD STARBUCKS CORP COM USD0.001 1 070.00 66 949.90 0.03
usb STARWOOD HTLS WRLD COM STK USDO.01 100.00 7 987.00 0.00
usD STATE STREET CORP COM STK USD1 318.00 21 942.00 0.01
usD STERICYCLE INC COM 52.00 6 311.24 0.00
usb STHWESTN ENERGY CO COM USDO.01 188.00 2 075.52 0.00
usD STRYKER CORP COM USDO.10 267.00 25 530.54 0.01
usD SUNTRUST BKS INC COM 390.00 16 192.80 0.01
usb SYMANTEC CORP COM 649.00 13 369.40 0.01
usD SYNCHRONY FINANCIA COM USD0.001 200.00 6 152.00 0.00
usD SYNOPSYS INC COM USDO.01 100.00 4 998.00 0.00
usb SYSCO CORP COM 359.00 14 808.75 0.01
usD T ROWE PRICE GROUP COM USDO.20 171.00 12 931.02 0.01
usD T-MOBILE US INC COM USDO.0001 100.00 3 789.00 0.00
usb TARGET CORP COM STK USDO.0833 364.00 28 093.52 0.01
usD TD AMERITRADE HLDG COM USDO.01 311.00 10 720.17 0.01
usb TERADATA CORP COM STK USDO.01 ‘WI’ 100.00 2 811.00 0.00
usD TESLA MOTORS INC COM USDO.001 60.00 12 415.80 0.01
usb TESORO CORP COM 73.00 7 805.89 0.00
usD TEXAS INSTRUMENTS COM USD1 771.00 43 731.12 0.02
usD THERMO FISHER SCIE COM USD1 285.00 37 272.30 0.02
CAD THOMSON-REUTERS CO COM NPV 194.00 7 959.58 0.00
usD TIFFANY & CO NEW COM 50.00 4 122.00 0.00
usD TIME WARNER CABLE USD0.01 169.00 32 008.60 0.01
usb TIME WARNER INC COM USDO.01 619.00 46 635.46 0.02
usD TJX COS INC COM UsD1 425.00 31 105.75 0.01
usD TOLL BROS INC COM USDO.01 142.00 5 107.74 0.00
usb TORCHMARK CORP COM 105.00 6 091.05 0.00
usD TOTAL SYSTEM SVCS COM STK USDO.10 148.00 7 762.60 0.00
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usD TOWERS WATSON & CO COM USDO.01 CLASS A 100.00 12 356.00 0.01
usb TRACTOR SUPPLY CO COM 100.00 9 239.00 0.00
usD TRAVELERS CO INC COM NPV 223.00 25 174 .47 0.01
usD TRIMBLE NAVIGATION LTD COM 100.00 2 275.00 0.00
usb TRIPADVISOR INC COM USDO.001 48.00 4 021.44 0.00
usb TWENTY-FIRST CENTU COM USDO.01 CL'A’ 967.00 29 677.23 0.01
usb TWENTY-FIRST CENTU COM USDO.01 CL'B’ 392.00 12 104.96 0.01
usb TWITTER INC COM USDO.000005 200.00 5 692.00 0.00
usD TYCO INTL PLC EUR1.00 329.00 11 988.76 0.01
usD TYSON FOODS INC CL A 303.00 13 441.08 0.01
usD UDR INC 152.00 5 237.92 0.00
usb ULTA SALON COM STK USD0.0158 70.00 12 177.20 0.00
usD UNDER ARMOUR INC COM STK USD0.000333 CL A 100.00 9 508.00 0.00
usD UNION PACIFIC CORP COM USD2.50 614.00 54 860.90 0.02
usb UNITED CONTINENTAL COM USDO.01 129.00 7 779.99 0.00
usb UNITED PARCEL SERVICE INC CL B 480.00 49 449.60 0.02
usD UNITED RENTALS INC COM 100.00 7 486.00 0.00
usD UNITEDHEALTH GRP COM USDO.01 675.00 79 501.50 0.03
usD UNIVERSAL HEALTH S CLASS’B’COM USDO.01 64.00 7 813.76 0.00
usb UNUM GROUP COM USDO.10 318.00 11 018.70 0.01
usb URBAN OUTFITTERS INC COM 112.00 3 203.20 0.00
usD US BANCORP COM USDO.01 1 035.00 43 656.30 0.02
usD UTD TECHNOLOGIES COM USD1 597.00 58 750.77 0.02
usb VALERO ENERGY CORP NEW COM 446.00 29 400.32 0.01
usD VANTIV INC COM USDO.00001 A 200.00 10 030.00 0.00
usD VARIAN MEDICAL SYS COM USD1 100.00 7 853.00 0.00
usD VENTAS INC COM USDO.25 277.00 14 880.44 0.01
usb VEREIT INC COM USDO.001 718.00 5 930.68 0.00
usD VERISIGN INC COM 100.00 8 060.00 0.00
usD VERISK ANALYTICS I CL A USDO.001 165.00 11 815.65 0.01
usD VERIZON COMMUN COM USDO.10 2 874.00 134 733.12 0.06
usb VERTEX PHARMACEUTI COM USDO.01 161.00 20 083.14 0.01
usD VF CORP COM NPV 297.00 20 053.44 0.01
usD VIACOM INC NEW CL’B’ NON-VTG USD0.001 253.00 12 475.43 0.01
usD VISA INC COM STK USDO.0001 1 344.00 104 267.52 0.04
usb VMWARE INC COM STK USDO.01 CLASS ‘A’ 42.00 2 526.30 0.00
usD VOYA FINL INC COM USDO.01 200.00 8 114.00 0.00
usD VULCAN MATLS CO COM 61.00 5 891.38 0.00
usb WABTEC CORP COM 100.00 8 287.00 0.00
usD WAL-MART STORES IN COM USDO.10 1 118.00 63 994.32 0.03
usD WALGREENS BOOTS AL COM USDO.01 626.00 53 009.68 0.02
usD WALT DISNEY CO.DISNEY COM USDO.01 1 154.00 131 255.96 0.05
usb WASTE MGMT INC DEL COM 331.00 17 794.56 0.01
usD WATERS CORP COM 57.00 7 284.60 0.00
usD WEC ENERGY GROUP COM USDO0.01 312.00 16 086.72 0.01
usD WELLS FARGO & CO COM USD1 2/3 3 429.00 185 646.06 0.08
usD WELLTOWER INC COM USD1 236.00 15 309.32 0.01
usD WESTERN DIGITAL CORP COM 172.00 11 493.04 0.01
usD WESTERN UN CO COM 300.00 5 775.00 0.00
usb WESTROCK CO COM USDO.01 178.00 9 569.28 0.00
usD WEYERHAEUSER CO COM USD1.25 331.00 9 708.23 0.00
usD WHIRLPOOL CORP COM 28.00 4 483.92 0.00
usD WHITING PETROLEUM COM USDO.001 64.00 1 102.72 0.00
usb WHOLE FOODS MKT INC COM 297.00 8 898.12 0.00
usD WILLIAMS COS INC COM USD1 559.00 22 046.96 0.01
usD WORKDAY INC COM USDO.001 100.00 7 897.00 0.00
usD WYNDHAM WORLDWIDE CORP COM 132.00 10 738.20 0.01
usb WYNN RESORTS LTD COM 51.00 3 567.45 0.00
usD XCEL ENERGY INC COM 300.00 10 689.00 0.01
usD XEROX CORP COM 700.00 6 573.00 0.00
usb XILINX INC COM USDO.01 221.00 10 524.02 0.00
usb XYLEM INC COM USDO.01 Wi 100.00 3 641.00 0.00
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usD YAHOO INC COM STK USD0.001 697.00 24 827.14 0.01
usD YUM BRANDS INC COM 355.00 25 173.05 0.01
usb ZIMMER HLDGS INC COM USDO.01 112.00 11 711.84 0.01
usb ZOETIS INC COM USD0.01 CL ‘A’ 405.00 17 419.05 0.01

13 087 234.01 5.37

21 088 161.67 8.65

CHF SCHINDLER-HLDG AG PTG CERT CHFO.10(POST-SUBD) 48.00 7 820.24 0.00
7 820.24 0.00

7 820.24 0.00

EUR ING GROEP NV CVA EURO.24 2 986.00 43 655.45 0.02
EUR UNILEVER NV CVA EURO.16 1 244.00 56 506.47 .02
100 161.92 0.04

o

CHF ROCHE HLDGS AG GENUSSCHEINE NPV 507.00 137 994.52 0.06
137 994.52 0.06

usD CAMDEN PROP TST SBI USDO.01 100.00 7 379.00 0.00
7 379.00 0.00

245 535.44 0.10
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EUR HENKEL AG&CO.KGAA NON-VTG PRF NPV 100.00 10 902.90 0.00
EUR PORSCHE AUTO HL SE NON VTG PRF NPV 94.00 4 423.46 0.00
EUR VOLKSWAGEN AG NON VTG PRF NPV 130.00 15 695.97 0.01

31 022.33 0.01

31 022.33 0.01

EUR MICHELIN (CGDE) EUR2(REGD) 173.00 17 314.06  0.01
17 314.06  0.01

EUR ADIDAS AG NPV (REGD) 206.00 18 557.35 0.01
EUR ALLIANZ SE NPV(REGD) (VINKULIERT) 327.00 57 560.49 0.02
EUR BASF SE NPV 658.00 54 172.85 0.02
EUR BAYER AG NPV (REGD) 573.00 76 810.24 0.03
EUR BRENNTAG AG 189.00 11 472.40 0.00
EUR DAIMLER AG ORD NPV(REGD) 693.00 60 453.31 0.03
EUR DEUTSCHE BANK AG NPV(REGD) 1 078.00 30 330.00 0.01
EUR DEUTSCHE BOERSE AG NPV(REGD) 160.00 14 802.31 0.01
EUR DEUTSCHE LUFTHANSA ORD NPV (REGD)(VINK) 171.00 2 536.86 0.00
EUR DEUTSCHE POST AG NPV(REGD) 641.00 19 167.75 0.01
EUR DEUTSCHE TELEKOM NPV(REGD) 2 235.00 41 983.53 0.02
EUR E.ON SE NPV 1 646.00 17 449.78 0.01
EUR HANNOVER RUECKVERS ORD NPV(REGD) 58.00 6 740.13 0.00
EUR INFINEON TECHNOLOG AG NPV (REGD) 997.00 12 329.47 0.01
EUR K&S AG NPV 80.00 2 028.57 0.00
EUR MUENCHENER RUECKVE NPV(REGD) 112.00 22 455.33 0.01
EUR OSRAM LICHT AG NPV 80.00 4 728.79 0.00
EUR PROSIEBENSAT1 MED.NPV 223.00 12 117.31 0.01
EUR SIEMENS AG NPV(REGD) 561.00 56 703.34 0.02
GBP TUI AG NPV (REGD) 363.00 6 777.86 0.00
EUR UNITED INTERNET AG NPV(REGD) 80.00 4 176.02 0.00
EUR VONOVIA SE NPV 334.00 11 194.04 0.00
544 547.73 0.22

ILS MIZRAHI TEFAHOT BK ILS0.01 252.00 3 062.61 0.00
3 062.61 0.00

EUR ARCELORMITTAL NPV 638.00 3 575.29 0.00
EUR TENARIS S.A. USD1 448.00 5 651.57 0.01
9 226.86 0.01
usD CHICAGO BRIDGE & I EUR0.01 (REG) 100.00 4 487.00 0.00
4 487.00 0.00
EUR EDP ENERGIAS PORTU EUR1(REGD) 1 296.00 4 821.72 0.00
4 821.72 0.00
EUR BANCO SANTANDER SA EURO.50(REGD) 10 700.00 60 280.75 0.03
EUR BANKINTER SA EURO.3(REGD) 966.00 7 039.62 0.00
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EUR BBVA(BILB-VIZ-ARG) EUR0.49 4 760.00 41 223.77 0.02

108 544.14 0.05
CHF ABB LTD CHF1.03(REGD) 1 768.00 33 467.80 0.02
usb ACE LIMITED ORD CHF30.27 186.00 21 118.44 0.01
CHF ACTELION CHFO.50(REGD) 50.00 6 969.31 0.00
CHF ADECCO SA CHF1(REGD) 152.00 11 348.92 0.01
CHF ARYZTA AG CHF0.02 (REGD) 60.00 2 714.68 0.00
GBP COCA-COLA HBC AG ORD CHF6.70 417.00 9 982.23 0.01
CHF CREDIT SUISSE GRP CHFO0.04(REGD) 1 308.00 32 748.10 0.02
usb GARMIN LTD COM CHF10.00 100.00 3 547.00 0.00
CHF GEBERIT CHFO.10(REGD) 23.00 7 450.06 0.00
CHF GIVAUDAN AG CHF10 9.00 16 160.28 0.01
CHF JULIUS BAER GRUPPE CHF0.02 (REGD) 133.00 6 627.40 0.00
CHF KUEHNE&NAGEL INTL CHF1(REGD)(POST-SUBD) 34.00 4 728.79 0.00
CHF LAFARGEHOLCIM LTD CHF2 (REGD) 224.00 12 668.53 0.01
EUR LAFARGEHOLCIM LTD CHF2 (REGD) 94.00 5 335.15 0.00
CHF LONZA GROUP AG CHF1(REGD) 16.00 2 356.78 0.00
CHF NESTLE SA CHFO.10(REGD) 2 293.00 175 856.76 0.07
CHF NOVARTIS AG CHFO.50(REGD) 1 645.00 149 939.89 0.06
CHF PARTNERS GROUP HLG CHF0.01 (REGD) 21.00 7 626.68 0.00
CHF RICHEMONT(CIE FIN) CHF1.00 (REG) SER ‘A’ 295.00 25 377.63 0.01
CHF SGS LTD CHF1(REGD) 3.00 5 733.71 0.00
CHF SONOVA HOLDING AG 38.00 5 204.16 0.00
CHF SWATCH GROUP CHF0.45(REGD) 41.00 2 973.88 0.00
CHF SWISS LIFE HLDG CHF5.1(REGD) 25.00 5 987.83 0.00
CHF SWISS PRIME SITE CHF15.3 (REGD) 77.00 5 905.35 0.00
CHF SWISSCOM AG CHF1(REGD) 24.00 12 416.94 0.01
CHF SYNGENTA CHFO.1(REGD) 62.00 20 931.88 0.01
usD TE CONNECTIVITY LT COM CHFO.57 323.00 20 814.12 0.01
CHF TRANSOCEAN LTD COM CHF15 136.00 2 083.29 0.00
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usD TRANSOCEAN LTD COM CHF15 149.00 2 358.67 0.00
CHF UBS GROUP CHF0.10 (REGD) 2 644.00 53 054.34 0.02
CHF ZURICH INSURANCE GRP CHF0.10 118.00 31 279.13 0.01

704 767.73 0.29
usD CAMERON INTL CORP COM USDO0.01 100.00 6 801.00 0.00

6 801.00 0.00

1 403 572.85 0.58

AUD JAMES HARDIE ID PLC CUFS EURO.5 455.00 5 940.54 0.00
5 940.54 0.00

usD TEVA PHARMA IND ADR(CNV 1 ORD ILS0.10) 402.00 23 794.38 0.01
23 794.38 0.01

SEK MILLICOM INTL CELL SDR EACH REP 1 USD1.50 49.00 2 752.70 0.00
EUR SES S.A. FDR EACH REP 1 ‘A’ NPV 192.00 702.12 0.01
8 454.82 0.01

(8]

38 189.74 0.02

usD STAR COMPASS PLC/UBS DYNMC DIVERSIFIED LTD NOTE DUE 30.12.16 26 110 000.00 34 151 880.00 14.01
34 151 880.00  14.01

34 151 880.00  14.01

CAD RIOCAN REAL ESTATE INVESTMENT TRUST 116.00 2 260.86 0.00
2 260.86 0.00

JPY 1.00 4 764.86 0.00
JPY 4.00 5 571.99 0.01
10 336.85 0.01

usb AMERICAN CAPITAL A COM STK USDO.01 200.00 3 566.00 0.00
usD LIBERTY PPTY TST SBI USD0.001 104.00 3 538.08 0.00
usb SL GREEN REALTY CORPORATION 53.00 6 286.86 0.00
usD VORNADO REALTY TRUST-SBI 116.00 11 663.80 0.01
25 054.74 0.01

37 652.45 0.02

EUR BANCO SANTANDER SA (STOCK DIVIDEND) OPTION RIGHTS 03.11.15 10 700.00 590.99 0.00
590.99 0.00

590.99 0.00
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AUD NEW SOUTH WALES TREASURY CORP 4.00000% 13-20.04.23 250 000.00 194 325.94 0.08
AUD QUEENSLAND TREASURY CORP 6.00000% 10-21.04.16 160 000.00 116 275.23 0.05
AUD TREASURY CORP OF VICTORIA-REG-S 3.50000% 13-17.11.17 80 000.00 58 861.34 0.02
AUD TREASURY CORP OF VICTORIA 6.00000% 09-15.06.20 50 000.00 41 560.24 0.02

411 022.75 0.17
GBP EUROPEAN INVESTMENT BANK 6.00000% 98-07.12.28 60 000.00 128 497.17 0.05

128 497.17 0.05

usD BRITISH COLUMBIA, PROVINCE OF 2.00000% 12-23.10.22 100 000.00 98 283.50 0.04
usD CROATIA, REPUBLIC OF-REG-S 6.62500% 10-14.07.20 100 000.00 108 600.00 0.05
usD GE CAPITAL INTL FUNDING CO-144A 0.96400% 15-15.04.16 1 018 000.00 1 017 799.45 0.42
usD INTER-AMERICAN DEVELOPMENT BANK 0.87500% 13-15.03.18 100 000.00 99 703.90 0.04
usD INTER-AMERICAN DEVELOPMENT BANK 1.75000% 14-15.10.19 500 000.00 506 494.00 0.21
usD KOREA NATIONAL OIL CORP-REG-S 2.87500% 10-09.11.15 1 000 000.00 1 000 290.00 0.41
usD LANDWIRTSCHAFTLICHE RENTENBANK 0.87500% 12-12.09.17 1 500 000.00 1 499 412.00 0.62
usD NOVARTIS CAPITAL CORP 2.40000% 12-21.09.22 50 000.00 49 775.00 0.02
usD SINOPEC GROUP OVERSEAS DEVELOPMNT-REG-S 2.50000% 15-28.04.20 700 000.00 689 710.00 0.28
usD WELLS FARGO CO 3.50000% 12-08.03.22 500 000.00 519 993.50 0.21

5 590 061.35 2.30

6 129 581.27 2.52

137/253



EDINETOOOO

O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

AUD HYPOTHEKENBANK FRANKFURT AG 6.00000% 06-30.11.16 50 000.00 36 570.37 0.01

36 570.37 0.01
CAD CAISSE D'AMORTIS DE LA DETTE SOCIALE 4.45000% 06-26.10.18 40 000.00 33 276.72 0.02

33 276.72 0.02
GBP GENERAL ELECTRIC CAPITAL CORP 6.25000% 02-15.12.17 10 000.00 16 907.32 0.01
GBP KREDITANSTALT FUER WIEDERAUFBAU 6.00000% 00-07.12.28 50 000.00 108 802.98 0.04

125 710.30 0.05
usD EUROPEAN INVESTMENT BANK 2.50000% 11-16.05.16 2 500 000.00 525 647.50 1.04
usD KOMMUNINVEST 1 SVERIGE AB-REG-S 1.00000% 12-24.10.17 800 000.00 799 832.00 0.33
usD NESTLE HOLDINGS INC-REG-S 1.37500% 12-21.06.17 500 000.00 502 215.00 0.21
usD NESTLE HOLDINGS INC-REG-S 2.00000% 14-30.09.19 450 000.00 452 619.00 0.18
usD SWEDEN, KINGDOM OF-REG-S 0.62500% 14-19.09.16 500 000.00 500 285.00 0.20

780 598.50 1.96

976 155.89 2.04
AUD AUSTRALIA 4.25000% 11-21.07.17 330 000.00 245 409.32 0.10
AUD AUSTRALIA 4.75000% 11-21.04.27 800 000.00 682 109.57 0.28
AUD QUEENSLAND TREASURY CORP 6.00000% 11-21.07.22 50 000.00 42 754.57 0.02
AUD QUEENSLAND TREASURY CORP-REG-S 4.25000% 12-21.07.23 110 000.00 85 530.88 0.03
AUD TREASURY CORP OF VICTORIA 5.750000% 04-15.11.16 25 000.00 18 529.90 0.01
AUD TREASURY CORP OF VICTORIA 6.00000% 03-17.10.22 300 000.00 260 399.26 0.10
AUD WESTERN AUSTRALIAN TREASURY CORP 7.000000% 01-15.10.19 50 000.00 42 038.97 0.02

376 772.47 0.56
CAD CANADA, GOVERNMENT 1.50000% 12-01.09.17 100 000.00 77 716.57 0.03
CAD CANADA, GOVERNMENT 1.50000% 12-01.06.23 700 000.00 541 183.18 0.22
CAD CANADA, GOVERNMENT 3.75000% 08-01.06.19 260 000.00 220 308.06 0.09
CAD CANADA, GOVERNMENT 3.25000% 10-01.06.21 500 000.00 428 606.07 0.18
CAD CANADA, GOVERNMENT 5.75000% 01-01.06.33 500 000.00 582 524.40 0.24
CAD EUROPEAN INVESTMENT BANK-REG-S 2.12500% 14-04.02.19 70 000.00 55 166.43 0.02

905 504.71 0.78
EUR AUSTRIA, REPUBLIC OF 3.20000% 10-20.02.17 200 000.00 230 904.99 0.09
EUR BELGIUM, KINGDOM OF 2.75000% 10-28.03.16 200 000.00 223 614.30 0.09
EUR FRANCE, REPUBLIC OF-OAT 5.00000% 00-25.10.16 500 000.00 580 764.77 0.24
EUR GERMANY, REPUBLIC OF 4.75000% 98-04.07.28 500 000.00 822 467.15 0.34
EUR GERMANY, REPUBLIC OF 4.00000% 05-04.01.37 250 000.00 424 889.81 0.17
EUR GERMANY, REPUBLIC OF 3.50000% 05-04.01.16 300 000.00 333 565.64 0.14
EUR GERMANY, REPUBLIC OF 4.00000% 07-04.01.18 500 000.00 604 210.96 0.25
EUR GERMANY, REPUBLIC OF 4.75000% 08-04.07.40 100 000.00 195 213.75 0.08
EUR KOREA, REPUBLIC OF 3.62500% 05-02.11.15 100 000.00 110 444.01 0.05

526 075.38 1.45
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 4.75000% 07-07.12.30 250 000.00 510 269.76 0.21
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 4.50000% 08-07.03.19 90 000.00 155 578.23 0.06
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GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 3.75000% 11-07.09.21 150 000.00 262 192.79 0.11
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 4.25000% 10-07.12.40 230 000.00 464 013.43 0.19
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 2.75000% 14-07.09.24 50 000.00 83 081.00 0.04

1 475 135.21 0.61
usD AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 1.62500% 12-04.10.17 1 500 000.00 1 515 885.00 0.62
usD BANK NEDERLANDSE GEMEENTEN NV-REG-S 2.62500% 14-28.04.21 350 000.00 361 868.50 0.15
usD BANK OF NOVA SCOTIA 1.85000% 15-14.04.20 500 000.00 493 870.50 0.20
usD EUROPEAN INVESTMENT BANK 1.87500% 14-15.03.19 1 500 000.00 1 525 356.00 0.63
usD INTER-AMERICAN DEVELOPMENT BANK 3.87500% 10-14.02.20 450 000.00 494 191.80 0.20
usD INTERNATIONAL FINANCE CORP 1.75000% 13-04.09.18 50 000.00 50 513.35 0.02
usD INTL BK FOR RECONSTR & DEVT WORLD BANK 7.62500% 93-19.01.23 800 000.00 1 092 800.00 0.45
usD INTL BK FOR RECONSTR & DEVT 2.50000% 15-29.07.25 500 000.00 508 897.00 0.21
usD ITALY, REPUBLIC OF 6.87500% 93-27.09.23 600 000.00 754 110.00 0.31
usD KREDITANSTALT FUER WIEDERAUFBAU 5.12500% 06-14.03.16 2 000 000.00 2 033 382.00 0.83
usD ONTARIO, PROVINCE OF 1.10000% 12-25.10.17 50 000.00 49 930.55 0.02

8 880 804.70 3.64

17 164 292.47 7.04

T-note
usb AMERICA, UNITED STATES OF 5.37500% 01-15.02.31 2 900 000.00 3 983 648.80 1.64
uUsb AMERICA, UNITED STATES OF 4.37500% 08-15.02.38 3 300 000.00 4 221 165.30 1.73
usb AMERICA, UNITED STATES OF 3.50000% 09-15.02.39 1 500 000.00 1 683 945.00 0.69
usb AMERICA, UNITED STATES OF 5.12500% 06-15.05.16 2 000 000.00 2 051 054.00 0.84
uUsD AMERICA, UNITED STATES OF 3.50000% 08-15.02.18 4 000 000.00 4 238 332.00 1.74
usb AMERICA, UNITED STATES OF 3.87500% 08-15.05.18 500 000.00 537 265.50 0.22
usb AMERICA, UNITED STATES OF 2.75000% 09-15.02.19 3 300 000.00 3 469 596.90 1.42
uUsD AMERICA, UNITED STATES OF 2.37500% 09-31.03.16 1 360 000.00 1 371 980.24 0.56
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usD AMERICA, UNITED STATES OF 3.62500% 10-15.02.20 3 000 000.00 3 273 438.00 1.34
usD AMERICA, UNITED STATES OF 1.37500% 11-30.11.18 3 500 000.00 3 531 171.00 1.45
usD AMERICA, UNITED STATES OF 0.25000% 12-15.12.15 500 000.00 500 091.00 0.21
28 861 687.74 11.84
T-note 28 861 687.74 11.84
114 136 143.08  46.83
AUD NEW SOUTH WALES TREASURY CORP 6.00000% 11-01.02.18 90 000.00 69 966.33 0.03
AUD WESTERN AUSTRALIAN TREASURY-REG-S 5.00000% 13-23.07.25 80 000.00 65 441.06 0.03
135 407.39 0.06
usD BANK OF NEW YORK MELLON CO 1.30000% 12-25.01.18 750 000.00 748 113.00 0.31
usD GENERAL ELECTRIC CO 2.70000% 12-09.10.22 250 000.00 250 122.25 0.10
usD TOYOTA MOTOR CREDIT CORP 1.25000% 12-05.10.17 150 000.00 150 440.40 0.06
1 148 675.65 0.47
1 284 083.04 0.53
usD ROYAL BANK OF CANADA 1.50000% 13-16.01.18 500 000.00 499 803.50 0.20
usD TOYOTA MOTOR CREDIT CORP 1.37500% 13-10.01.18 950 000.00 952 340.80 0.39
1 452 144.30 0.59
1 452 144.30 0.59
usD BANK OF MONTREAL-REG-S 2.62500% 11-25.01.16 500 000.00 502 476.50 0.21
502 476.50 0.21
502 476.50 0.21
3 238 703.84 1.33
CAD TELUS CORPORATION COM NPV 108.00 3 613.07 0.00
3 613.07 0.00
EUR BBVA(BILB-VIZ-ARG) EUR0.49 (RDF) 51.00 441.68 0.00
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441.68 0.00

4 054.75 0.00
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GBP ROLLS ROYCE HLDGS C SHS ENTITLEMENT (JANUARY) 131 448.60 203.01 0.00
203.01 0.00

203.01 0.00

EUR ANHEUSER-BUSCH INBEV STRIP 880.00 0.97 0.00
0.97 0.00
0.97 0.00
EUR AKZO NOBEL NV (STOCK DIVIDEND) RIGHTS 19.11.15 237.00 91.32 0.00
EUR UNILEVER NV STOCK DIVIDEND DRIP RIGHTS PRP 1 244.00 410.51 0.00

501.83 0.00

501.83 0.00

4 760.56 0.00
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usD UBS GROUP FUNDING JERSEY LTD-REG-S 2.95000% 15-24.09.20 400 000.00 400 971.20 0.16
400 971.20 0.16

400 971.20 0.16

400 971.20 0.16

usD UBS (IRL) INVESTOR SELECTION PLC - GLOB EMER MKT OPP-1-B USD 76 831.00 11 583 041.56 4.75
11 583 041.56 4.75

usD UBS WEALTH MANAGEMENT-GLOBAL PROPERTY FUND LTD H-USD 36 020.93 177 316.62 0.07
177 316.62 0.07

EUR UBS (LUX) BOND FUND - EURO HIGH YIELD (EUR) I-X-ACC 60 532.00 7 172 788.10  2.94
usd UBS (LUX) BOND SICAV - USD HIGH YIELD U-X-ACC 863.40 12 909 645.46  5.30
usb UBS (LUX) EMERGING ECONOMIES FUND-GLOBAL BONDS (USD)-U-X ACC 671.00 7 085 229.91  2.91
usD UBS (LUX) EQUITY SICAV - EM GROWTH (USD)-U-X-ACC 155.00 2 894 958.25  1.19
usd UBS (LUX) EQUITY SICAV - USA ENHANCED (USD) U-X-ACC 298.00 4 969 141.06  2.04
usb UBS (LUX) INST FUND-KEY SEL.GLOBAL EQUITY FA-USD 1 580.00 28 188 211.20  11.56
usD UBS (LUX) KEY SELECTION SICAV 2 - GLOBAL QUANTITATIVE 1-X-AC 17.60 27 880 301.15  11.44
EUR UBS (LUX) KEY SELECTION SICAV-GLOBAL ALPHA OPP (EUR) U-X-ACC 596.28 8 135 017.66  3.34
usd UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 890.00 9 216 875.60  3.78

108 452 168.39  44.50

120 212 526.57  49.32

120 212 526.57  49.32

237 993 105.25 97.64

EUR EURO STOXX 50 INDEX FUTURE 18.12.15 262.00 663 093.78 0.27
GBP FTSE 100 INDEX FUTURE 18.12.15 -24.00 -66 172.35 -0.03
JPY NIKKEI 225 (SGX) INDEX FUTURE 10.12.15 34.00 186 463.11 0.08
usb S&P500 EMINI FUTURE 18.12.15 2.00 17 645.00 0.01

801 029.54 0.33

801 029.54 0.33

*

usD CME/CDX.NA.1G.25 DEC20 CDI REC 1.00000% 15-20.12.20 1 300 000.00 14 882.40 0.00
14 882.40 0.00
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14 882.40 0.00

815 911.94 0.33

usD 475 475.16 HKD 3 685 000.00 18.11.2015 -26.76 0.00
usb 15 796 949.61 EUR 13 955 469.58 18.11.2015 377 865.62 0.15
usD 724 047.64 CHF 700 297.43 18.11.2015 13 267.99 0.00
usD 90 392.80 ZAR 1 225 000.00 18.11.2015 1 920.03 0.00
usb 2 649 638.99 GBP 1 715 000.00 18.11.2015 1 255.97 0.00
usD 2 154 975.65 CAD 2 856 000.00 18.11.2015 -27 692.92  -0.01
usD 108 299.88 NOK 890 000.00 18.11.2015 3 150.70 0.00
usD 3 595 570.12 AUD 5 065 182.04 18.11.2015 -15 097.22  -0.01
usD 4 246 687.00 JPY 506 930 000.00 18.11.2015 45 293.16 0.02
usb 219 163.80 DKK 1 445 000.00 18.11.2015 5 045.01 0.00
usD 437 851.77 SEK 3 605 000.00 18.11.2015 13 133.81 0.00
usD 192 187.64 SGD 270 000.00 18.11.2015 -486.86 0.00
usb 161 722.43 MXN 2 720 000.00 18.11.2015 -2 629.43 0.00
EUR 340 000.00 usD 384 807.58 18.11.2015 -9 149.24 0.00
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usb 178 766.56 EUR 160 000.00 18.11.2015 1 986.16 0.00
GBP 180 000.00 usD 273 193.20 18.11.2015 4 771.20 0.00
EUR 440 000.00 usD 493 903.96 18.11.2015 -7 757.87 0.00
JPY 62 000 000.00 usD 515 981.27 18.11.2015 -2 130.41 0.00
usD 121 235.44 GBP 80 000.00 18.11.2015 -2 304.29 0.00
usD 38 529.23 CAD 50 000.00 18.11.2015 317.25 0.00
AUD 336 748.64 GBP 160 000.00 18.11.2015 -7 031.99 0.00
AUD 336 373.60 GBP 160 000.00 18.11.2015 -7 299.36 0.00
AUD 336 317.60 GBP 160 000.00 18.11.2015 -7 339.28 0.00
AUD 336 312.64 GBP 160 000.00 18.11.2015 -7 342.82 0.00
AUD 336 269.12 GBP 160 000.00 18.11.2015 -7 373.85 0.00
AUD 335 256.32 GBP 160 000.00 18.11.2015 -8 095.88 0.00
AUD 335 052.80 GBP 160 000.00 18.11.2015 -8 240.98 0.00
AUD 340 000.00 usD 248 782.08 18.11.2015 -6 416.28 0.00
JPY 1 951 305 900.00 usD 16 251 646.15 19.11.2015 -79 246.90 -0.03
usb 327 031.28 CHF 313 000.00 21.1.2016 8 569.66 0.00
usD 446 025.29 SEK 3 613 700.00 21.1.2016 19 537.85 0.01
usD 474 251.68 HKD 3 675 000.00 21.1.2016 -50.88 0.00
usD 1 916 226.20 AUD 2 634 498.51 21.1.2016 44 113.18 0.02
usD 4 113 820.48 GBP 2 695 000.00 21.1.2016 -47 123.88  -0.02
usb 219 772.92 DKK 1 435 000.00 21.1.2016 6 699.67 0.00
usD 15 490 602.60 EUR 13 596 000.00 21.1.2016 448 913.03 0.18
usD 263 415.69 SGD 370 000.00 21.1.2016 -98.07 0.00
usb 108 958.56 NOK 883 660.00 21.1.2016 4 653.47 0.00
usD 89 567.72 ZAR 1 225 000.00 21.1.2016 2 106.79 0.00
usD 3 724 195.43 JPY 444 930 000.00 21.1.2016 31 651.95 0.01
usb 162 365.19 MXN 2 720 000.00 21.1.2016 -1 245.24 0.00
usD 2 598 188.88 CAD 3 397 940.00 21.1.2016 2 068.85 0.00
JPY 14 004 400.00 usD 116 941.60 19.11.2015 -873.31 0.00
JPY 14 220 600.00 usD 120 227.97 19.11.2015 -2 367.81 0.00
EUR 210 000.00 usD 231 642.39 21.1.2016 687.33 0.00
EUR 210 000.00 usD 231 340.20 18.11.2015 684.07 0.00
usb 558 794.73 JPY 67 500 000.00 21.1.2016 -1 398.30 0.00
usD 558 015.42 JPY 67 500 000.00 18.11.2015 -1 418.99 0.00
usD 1 250 189.06 EUR 1 130 000.00 21.1.2016 33.93 0.00
usb 1 237 507.04 EUR 1 120 000.00 18.11.2015 44.27 0.00
JPY 40 747 600.00 usD 336 948.33 19.11.2015 767.28 0.00

778 299.41 0.32

3 743 288.89 1.54
422 872.36 0.17
243 753 477.85 100.00
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Statement of Net Assets

LD
AREHE 31102015
I B IInEN T i Seuribes, oot IEF 073 B1865
Irrmstmnen . i sequriies, ursealized spqueciation (Cepasdation) 3519 2657
fotal imeadmenis in wournities (Rotes 1) 237 95310525
Canh ot banks, deporit on demard and depost sccounts 3001 24988
Othe liguid dtbets (M angir) 13039
Becetrable on eounites saes (Nate 1) 13118539
Retehalle o0 Wliaiplisn $32933
Iersest recehvalibe on secuites 452 18302
Wrreress regealibe on Bt amers 13323
Feelable on dhidencs 231134
Qther perafvables 15135
Lmrealized galn (fora) on fnanchsl ot (Nots 1) 800 G259 54
Unnealited galn (ko) on lorwed Toosion sachange contracts (hots 1] M 2se A
Lmnreakized Gain (i on seaps hote 1) il ST A0
Total Assets 244 050 TOE.19
Liabalities
Payable on sequrities purchases those 1) =333
il on recempion 49 763 7F
Frovidore (oe flat fess (Mote 71 =1 TITOE
Provitdors (od e o' shonnement (Mats 3) o5 1500
Frovidonm fof other o i ard Pees (Bite =861 1T
Total pronisiond =207 453 22
Tatal Lnhifitied -2%7 230,34
Net assets at the end of the firancial year 243 753 47785
LIBS {Luxd SEranegy Xua SKCAY — Balanced (UA0)
Anpud Repodt o5 of 31 Ol 2015

149

The notes are an integral part ol the financisl statements.
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Statement of Operations

Inscoams

Irmeress o Boudd anecs

Tereress o AU e

Ciicends

Irfteret recebord o v (Note 1)
Inconmne on Wb lending (Note 12]
e ingonte (hate 4)

Tatal income

Expamnes

Irseress pein on swogrs (Roge 1)

Cost on souities ending (Mo 12
Flat fees (ot 2]

Tar d' shoninement Nate 3

Ot comntiiem. and Tees (Note )
Irfefest o Cash and bank oveidralk
Toitsl expenies

Ket ncome (lass) on Investmants

Realized gain (Note 1)

Bealized gain on maiket-priced souribies withou? options
#eglined gain on financial fubores

Reskined gain on Torwand Toreign exdhange conaey
Felired gain on Saaps

Raslined gaen of Tofegh sxchancs

Tetal realized gain

Realized loss (Note 1)
Epalined loa on maket-priced seouritie; withou? optiond
Bealined ko on financhal ot

Hpalined lovi on forwaed loesion echangs contiact
Feakoed s on e

Raglined kot on oescn exthangs

Tetal realized los

Net realized gain floss) of the financal year

Changes in unrealized sppreciation (Note 1)
unrealiced appeeciation on market-priced ssouities without option
Uniedlited appeeciation o financal futaes

Unpsalited appeediation on forvind Torscn aohangs conaads
Umnisalized appeeciation ot dadps

Total changes in unrealized appredation

Changes in unrealized depreciation (Note 1)

Lmrealired cepesciation on markst-priced wsounities withou? option
Lnrealiced depreciation on fmandal futues

Unrealired cepeeciation on lormesd Tocson echangs confiacts
uniealiced depeeciation on Swdps

Teital changes in unrealized depred stion

Kot increase (decrease) in net assets as 3 result of operations

150
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USD
1.11.3094-39,10.2015
280030

1 619 405 67

437 20s 31
25400426

551594 35

10 T3 33

2 51445122

A8 42427
2367774
<4 226 64967
L2 674 22
=L 67253
- 18340
-4 I6E IRT.RS

-1 853 936.63

262 56116
2645047 52
9235 66808

S 63078

12957175327
25703 078,82

<Pt 13271

=+ 576907 493
5 455 182 07
=437 50013
-B3 50T 400 54
-21744 12538

2105 01681

13 251 07906
B0 02554
ITE %40

B3ET4 07

14 843 BEL.08

A4 62501343
=AFF A0 05
S50 965391
528 37519

-1 400 RIESE

468 060.31

LS L) Sriategy Mira SECAV - Bakanced {US0)
Armual Report i of 31 Ooiobes 2015

The rates are an rtegrd part of the firancial Saemsni
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Statement of Changes in Net Assets

USD

1.11.3094-31,10.2015

Wt 255805 a1 the baglrring of the finardal year 181 342 55395
suhaiprions 107 276 W6F 48
Sndem ptiond wif 333 268 4G

Tatal ret subsoipfioes (redemplion) 61 942 851 5%
et incom e Jodid on irves ety =1 853 WG 63
Tantal redliced gain FERER LR
Tarial realized loss =11 Tad 12538
Tartal chinges i urieakzed appeeciation 14 B43 55 .08
Tatal dhanges in urdealized depraciation -16 450 833 58

Bt Inrease (decTesve) i net a5t ot a resuls of opsrations A3 060,31

Het assets at the end of the financial year 2431 753 47785

Changes in the Number of Shares outstanding

1.11.2014-31.10.2015

Chags (1PY hedged) P.acc
tumber of sheres outstarding at the beginning of the Snancial year L]
Humsber of shares Baued X9 A 0000
Boumebies of shares redeemes =00 5T 000
Munsher of shares sutstanding ot the snd of the finandal yesr 208 19,0000
Chess Pacc
Hurbes of shares cutstanding Jat 1he beginning of the fnancal year i VI O57. 0040
humbes of shares bued 6038 2 2270
Fumber of shares, redesmnss ad T8 5557550
Number of shares outstanding at the end of the finandal year 15 4B8 £43 4500
Class Padist
Fourber of sheres outitarding at the beginning af the Snancial year Ep9 TR0
Boureber of thares Fiusd 215 Ta2 6280
P bed o Sl ie, fod g -375 168420
Nunmsber of shares outstanding at the end of the linandal year E6Y B1R.0370
Chss G-axc
toumbed of share; outitanding at the beginning of the nancial ysar [ )
Famber of share baued Rk GO
Bourcber of share, redesmes Q0000
Humber of shares outstanding at the end of the finandal year 1060, D0
Choss it
Boumtbed of share sutstarding a0 e beginning of e Shancisl peat Q0000
Foumebes of share Haued A0 DR
Pumbied of shares fadeedines AL
Nunmsber of shares outstanding at the snd of the finandal year 1040, 0000
LIBS {Luxd) Serategy Nwa SICAY - Balapded (L3O

Annual Repait 75 of 31 Ocslbes 2005

The notes are an integral part ol the finencisl statemsnts 151
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UBS (Lux) Strategy Xtra SICAV — Balanced (USD)

Three-year comparison

Bel dssets i LD

Chass (IFY hedged) P-peg’

Shires ouTstanding

Beet aast vakis par thae in 7Y

shs ard redsmmption peice pee share bn JFv
Class P-arg

Shares outstanding

Boet mmsit vakue pa chas in LBD

B ard redernption peice per share in LS0DF
Chass Pdist

Fhir &5 elanding

Boet 258t vake par dhae in LSO

s ard pecempiion peice pad dhars im LIS0Y
Class Q-2cc’

Shares putstanding

st assmt value par chare in LSO

b ard iedemnption price per share in LS0E
Chass CQ-clist?

Shires samanding

hobl #5588 vakue e shans i LGO

Fojid &e TOBMPLIOn pEice e dhare im LISD:
T BRI

# G i 1
B fam s 15 5205

Performance

LU 152097958

LLIDZODNEN152

LUDZIATASETT

LU 12408027410

LU 240B02 82

N.0E0E
343 T53 47785

20 TS (000
933200
273200

IS S5 64 3 28500
14,40
1410

665 8180370
1279
1273

1Ok 000
[1tER B
[LER B

(RLLLLC LA
103
103 14

1102004
VB1 34 553 95

12 17N D57 0050
1403
1403

BIF TS0
I3
273

31102013
1057 425.43

G431 5314360
132
1127

457 B 3150
1203
12.05

Currency 205 201302074 2012/2013
Chass UPY hagged) Pacs! IFY & - -
Chass Papog G "5% 5.7% 11.3%

Class Pt 5l nL5% 5Ewm 11.5%

Class Quace”
Clhass Qe=ciint’

Fetotical gl cerareon e indiasor of correrd o A parionrano

o
(V1]

Vi o i it i ot Pl o il ) iy it P i Pl b, Sl g il Siliitrg S

Ther corvfor rarn dhrka w0 ot
That udbharill by s Dorayrae .

* [ 18 W T i o B 10 W L0t 0 Wl [0

LIBS {Luxd) Serategy Nwa SICAY - Balapded (L3O
Anmual Fepoit 25 o 31 Goelier M5

The notes are an integral part ol the finencisl statemsnts
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Structure of the Securities Portfaolio

Classifscation by Currency as a % of net assels
usD

83.76
EUR a8z
GAF 143
CAD 110
AUD .03
IFY 0Aa2
CHF 0.34
HeL o
SEK 010
LEK O EH:
G0 el
ROK o2
[ &1 ol
Total 5764
Classification by Instrunient os o % of net assets
Iveiean fursds, npen and 4932
Cartificates on imvestment funds 1401
Tmdsiay potes, fhied fale 1184
Buared shares 845
Banch, Thosd rate T4
Picites, fined rote s
Wi tenm nates, e rare 6
Regtitemd dhages 058
Other shares R b
TEpEITY TRCRiH o
Inveiineent furds, chied end oo
feleence thared oo
Total 764

LS L) Sriategy Mira SECAV - Bakanced {US0)
Armual Report i of 31 Ooiobes 2015

The rates are an rtegrd part of the firancial Saemsni
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Notes to the Financial Statements

Note 1 - Summary of significant accounting
policies

The financial statements have been prepared in accor-
dance with the generally accepted accounting principles
for investment funds in Luxembourg, The sigrificant
accounting policies are summarised as Tollows:

a) Calcutation of the net asset value

The ret asset value and the Bsue and redemption price
per share of any subfund or share class are expressad in
the currency of account of the subfund or the share class
concerned and are cakoulated every business day by divid-
ing the overall net assets of the subfund for each share
class by the number of shares in circulation in this subfund
or share class,

“Business days” mean regular bark working days (e
each day on which barks are open during regular work-
ing hours) in Luxembourg with the exception of (i) indi-
vidual non-statutory rest days in Lusembourg or (i) days
on which the main exchanges in the countries where the
relevant subfund mainly invests are closed or (i} the value
of 50% or mare of the relevart subfurd's investments
canrot be adequately assessed or (v} in the case of
subfundswhose performance and net assets are predomi-
rantly based on are or more indices, the related index or
irdices is not published,

The percentage of the net asset walue attributable to
each share class of a subfund changes each time shares
are issued or redeemed. It is determined by the ratio of
the shares in arculation in each share class o the total
rumber af shares in crculation in the subfurd, taking
into account the fees charged to that share class:

- Wherever a distribution is made for class “P-chst”
shares, the nel assel value and the subscription and
regemption prices of the shares of this share class
are reduced by the amount of the distnbution (which
results in a reduction of the percentage of the net asset
value to be allocated to the "P-dist” shares). The net
asset value of the other share classes does not change,
which results in an increase of the percentage of the
ret asset value to be allocated to those shares.

- For each issue or redemption of shares, the net asset
value attributable o the commespanding share dass wall
be appropriately adjusted.

If the total subscriptions or recdemplions of all the share
classes of a subfund on a single trading day come to a
met capital inflow or outflow, the respective subfund's
net assel value may be increased or reduced accordingly
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so-called single swirg prorg). The maximum adjust-
ment amourted to 2% of the ret asset value. Estimated
trarsaction costs and tax charges that may be incurred
by the subfund as well as the estimated bicdloffer spread
of the assets in which the Furd imsests may be taken into
account, The adjustment beads to an increase in net assel
value if the net movements resull in a rise in all shares
of the Fund. It results in a reduction of net asset value if
the net movemnents bring about a fall in the shares. The
Board of Directars of the Management Campany can set
a threshold value for each sublund. This may consist in
the net movernent on a tracing day in relation 1o the nat
furd assets or to an absolute amount in the currenoy of
the subfund concerned. The net asset value would be
adjusted only if this threshald were to be exceeded on a

trading day

&) Valuation principles

= Liguid furds - whether in the form of cash, bank
deposits, bills of exchange and sight securities and
receivables, prepaid expenses, cash dividends and
declared or accrued interest that has not yetl been
received — are valued at their full value urless it is
unlikely that this value will be fully paid or recenved,
in which case their value is determined by taking into
consideration a deduction that seems appropriate in
order Lo partray their frue value.

- Securities, derivatives and other investments histed on
a stock exchange are valued at the last-krown market
prices. If these secunties, derivatives or other assels are
listed on several stock exchanges, the latest available
price on the stock exchange that represents the major
markel for these investments will apply,

I the case of secunities, derivatives and other assels
nat commaonly traded on a stock exchange and for
which a secondary market among securities traders
exists with pricing in line with the market, the Com-
pany may value these secuntios, denvativies ard ather
investments based on these prices.

Securnities, dervatives and other investments not sted
an a stock exchange but which are traded on another
regulated market which operates regularly and is
recognised and open to the public are valued at the
last available price an this market

- Securities and other investments that are not lsted
an a stock exchange or traded on another regulated
market, and for which no appropriate price can be
abtained, are valued by the Company according to
other princples chosen by it in good faith on the basis
of the likely sales prices.

- Derivatives not isted on a stack exchange (OTC deriva-
tives) are valued on the basis of independent pricing
sournces, In case only one independent pricing source
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of a derivative is available, the plausibility of the valu-
ation oblained will be venfied by means of calculation
methods recognised by the Company and the Compa-
my's auditors, based on the market value of the under-
Iying instrument fram which the denvative ariginates,

- Units of other undertakings for collective investmeant
in transferable securties (UCITS) andior undertakings
for collective investment (UCI} are valued at their last-
known net asset value. Certain umits or shares of other
UCITS andfor UCH can be valued on the basis of an
estimation of their value that has been provided by
reliable service providers, which are independert from
the portfolio manager or the investment advisor (value
estimation).

= Index certificates (debt instruments) irked o indices
comprising  alternative investment instruments are
valued at the latest available customary market prica
{“fair value"}, which is based on the latest available
valuations of the index companents. Insofar as a report
is available with indicative valuations, index certificates
are valued on the basis of the indicative report until a
report wath effective valuations i available,

- Money market instruments not traded on a stock

excharge or on another regulated market open 1o
the public will be valued on the basis of the relevant
curves. The valuation based on the cunves relers to the
interest rate and crecht spread companents, The fol-
lowing principles are applied in this process: for each
money market instrument, the interest rates nearest
the resichual maturity are interpolated. The interest rate
calculated in this way is converted into a market price
by adding a crechit spread that reflects the underlying
barrower. This credit spread s adjusted if there 5 a
significant change in the credit rating of the borrower,
Interest income eamed by subfunds bebtween the
order date concerned and the value dale concemed is
included in the valuation of the assets of the subfund
corcerred. The asset value per share on a given
valuation date therefore includes projected interest
Earnings.
Securities, money market instruments, dervatives and
other assets denominated in a currency other than
the currency of account of the relevant subfurd and
rot bedged by foreign-exchange transactions, are val-
ved at the middle-market rate of axchange (midway
between the bid and offer rate) known in Luxembourg
of, if not available, on the most representative market
for this currency.

= Fixed-term deposits and fiduciany imvesiments are val-
ved at their nomiral value plus accumulated nterest.

- The value of swaps i calculated by an exterral ser-
vice provider and a second independent valuation is
provided by arother external service provider, The
calculation is based on the met present value of all
cash flows, both inflows and outilows. In some spe-
aific cases, internal calculations (based on modals and
market data macde available by Bloomberg), andfor
broker statement valuations may be used. The valu-
ation methads depend on the respactive security and
are determined pursuant to the UBS Global Maluation
Palicy.
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if, due o extraordinary crcumstances or events, the
above criteria are deemed impossible or inapproprate
for accurately determining the value of the subfurds
concerned, the company is entitled to apply, temporarily,
ather appropriate valuation principles - which at has
daterminad in good faith and are generally accepted -
to the assets of the Fund as a whole or of an individual
subfurd.

e} Valuation of forsard foreign exchange conlracls

The unrealized gain (oss) of cutstarding forward foreign
exchange contracts is valued on the basis af the forward
exchange rates prevailing at valuation date. Realized or
unrealized gains or losses are recarded in the statement
of operations,

o) Valuation of financal fulures confracts

Firancial futures contracts are valued based on the latest
available price applicable on the valuation date. Realized
gains and losses and the changes in unrealized gains and
losses are recorded in the statement of operations, The
realizedd gains and losses are caloulated in accordance
with the AFQ method, ie. the first contracts scquired
are regarded as the first to be sold.

el Met realized gain (loss) on sales of secunities

The realized gairns or losses on the sales of secunties are
calculated on the basis of the average cost of the secur-
ties sold.

) Conversion of foreign curmencies

Bark accounts, ather net assets and the valuation of the
investments in securities held denomirated in currencies
other than the reference currency of the different
subfunrds are converted at the mid closing spot rates on
the valuation date. Income and expenses deraminated in
currencies other than the currency of the different
subfurds are converted at the mid dosing spot rates
at payment date. Gain o loss on foreign exchange s
included in the statement of operations

The cost of secunties denominated in currencies other
than the reference currency of the different subfunds is
converted at the mid dosing spot rate prevailing on the
dlay of actuisition,

gt Accounting of securities” portfolio transactions
The securities’ portfolio trarsactions are accourted for
the bark busiress day following the transaction dates,

hi Consoliclated financial staterments

The corsalidated financial statemenrts of the Company
are established in EUR. The various items of the con-
solidated statement of net assels and the consolidated
statement of operations as al 31 Qctober 2015 of the
Compary are equal 1o the sum of the comespanding
iterms in the financial statements of each subfund con-
verted into EUR at the dosing exchange rates.
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The fallwing exchange rates were used for the Wi flat foe

corversion of the corsolidated finanaal statements as P

of 31 DC!CI'IJQF 2015 Shae dases with “1-8° In chel name [ S
Shae clzass vt “ X" ke name .0060%,

Exchange rates Shiwe charvies waith ™ U=X" in the name 0.0

EUR 1 = CHF 1. 0&850r3 = b W

R 1 = USD 1. WiEE0

i} Receivable on securnties sales,

Payalile on secunilies purchases

The account “Receivable on secunties sales” can also
inclucle receivables from loreign currency fransactions,
The account "Payable an secunties purchases” can akso
include payables from foreign currency transactions.

JHIncome recognition

Dividercs, ret of withholding taxes, are recogrized as
income on the date upon which the relevant secunities
are first listed as “ex-dividend”, Interest income is
accrued on a daily basis.

Note 2 — Flat fee
The Compary pays a manthly flat fee for each of the
subfunds, calculated on the average net asset value of

the subfund as shawn in the table below:

UBS {Lux) Strategy Xira SICAV - Fixed Income {CHF)

LIBS (Lux} Strategy Xtra SICAY — Balanced (CHF)
UIBS (Lux} Strategy Xira SICAV — Balanced (EUR)
LIBS (Lux} Strategy Xira SICAY - Balanced (USDH)

Mlaximum flst fes

[N

Shas deass with “F~ in their nans 1.980%
Shate e with “H*° i e nams .00 %
Share dises with “K-17 i thel paeme 1.300%
Share dlxiies with “K-X i thaif nama O %
Share dries with = Q" in thel nams 1.2%0%"
Share demaes with “ 1817 In thelr name 0.iE0%
Share dizmses with “ 102~ in thell nams 0.120%
Shate diies with “ 12437 in thein name 06409
g-y_?dmmm'r' in thei name L
Shaie dxiies with “|-B" in el name 0G5 %
mhare dhases with "=X" i their nams 0.000%
Shaie dses with " U5 In thels panne 0%

=, b DU

LBS (Lux} Strategy Xira SICAV - Growth (ELR}

Magimaimn flat fes Wt ncymnn TR o

P B

Shaste clases with “ P in thei pame 1320%  Share dises with "F” In their name 2.160%
Share classe with “H” in chell name 1600%  Share dases with "N in ther name 2.250%
Shate chasai with “ 5«1 in their nare oo - Share desnswih -1 INGhel naene. L0
Share classss with “ €57 in chelr rame ) Shate climas vath = -2 i i faiis 0.000%
S classss with “0° B thes naws maseet  Shae dedies with 07 in thei reane 1.350%"
Share dasis wilh “1A1 in thei rane 0720%  Shave dasoes with "LAT" in thelr name 0.780%
Shate classes with “1-A2° in e rame BEAnw  Shae dsnus with "LAZ" In thelr name 0.740%
share classes with “1AZ" in thel naes Dego  Share chases with "1AG" in thelr name 0.669%
Share drvaes with "5 in their name DEgon  Share dmses with “F in hes nave £.660%
Share classes wath L8 in ther name OS5 Share dee with “ |87 in thein name i AL
Sl classss wath “1-5° it thel rame B (R Shate deites with ~ 1" in her nams 0000 %
Shate classes wilh - U-K- in T Taie Doooe  Shae cisses vl “L-x" in thelr name 0.000%

LR R

UBS {Luse) Strategy Xira SICAV - Yield (CHF)
UBS {Lux) Strategy Xtra SICAY - Yield (EUR}
UBS {Lux) Strategy Xira SICAV - Yield (USD}

Manimum flat fee

Share classes with =P in thes reme
Share clapses with "N - in chelr name

Shiste classes, wath

Shaie clirise, wdtl:

Shate dasses vath 0 §

Share classes with “1<41" in thek name L720%
Share classss with “1A2" in their nave DES0%
'ﬁhld!d.aﬁmwlh_'l-ﬁ?' in thes un‘_?__ Dﬁ..ﬂﬂ’h
....... e ey e T Eﬁi

Shiie dlatae with I'l: “ i 1 nanme

174

=of e 1K

Qut of the above monthly flat fee the Company will bear

all costs incurred in connection with the maragement,

admiristration, portfolio management and safekeeping

of the Company's as well as distnbution, such as:

= arnual fees ard expenses for approving and supenis-
ing the investment funds in Luxembourg and abroad,

— other fees charged by the supervisory authorities,

— printing of the articles of assoaation, prospectuses and
arrual and semiannual reports;

- price publications and publication of rotices to
imwestors,

- fees incurred in cornection with the hsting of the
Campany and sales within Luxembourg and abroad,

- commission and expenses of the custodian bark for
safekeeping of the Company's assets, dealing with
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payments ard other duties, as required under the
amerded Law of 17 Decernber 2010;

= feos and other expenses for the payment of dividends
i shareholders and

- auchtor's fees.,

Since 1 Apnl 2015, the following regulations shall replace
the respective provisions listed above:

1. For the maragement, portfolio maragement ard
distiibution of the Compary (il applicable), as well
as for all the tasks of the Custodian Bark, such as
the safekeeping and superdsion of the Company's
assets, the handiing of payment transactions ard
all other 1asks listed in the section “Custodian Bank
andl main paying agent” of the sales prospecius, the
Waragement Company receives from the Company's
assets a maximum flat fee based on the net asset value
aof the Company. This fee is charged to the Company's
assels on a pro rata basis upon every calculation of
the net assel value and is paid on a monthly basis
(rmanirian flat fee)

2. The maximum flat fee does rot include the followirg
fees and additional expenses which are also charged
to the Compary:

a) all acditional expenses related 1o management of
the Company's assals for the sale ard purchasa
of assels (bidfoffer spread, brokerage fees in
line with the market, commissions, fees, etc).
These experses are generally calculated upon
the purchase or sale of the respective assets, In
derogation hereta, these additional expenses,
which arise through the sale and purchase of
assels in conrection with the settlement of the
issue ard redemption of units, are covered by the
application of the single swing pricing principle
pursuant to the section entitbed "Met asset value,
wsue, redemption and conversion price” of the
sales prospectus;

b} fees of the supervisory autharity for the establish-
ment, madification, liguidation and merger of the
Compary, as well as all fees of the supervisony
autkonties and any stock exchanges on which the
sublfunds are listed,;

¢} auditor’s fees for the arnual audit and centification
in connection with the establishment, modification,
licuidation ard merger of the Company, as well as
any other fees paid to the auditor for the seqvices
it provides in relation to the administration of the
Fund and as permissible by law,

o} feas for legal and tax advisers, as well as notaries,
in connection with the establishment, registration
in distribution countries, modification, liguida-
tion ard merger of the Company, as well as for
the general safeguarding of the interests of the
Compary and its invastors, insofar as this is not
expressly probibited by law;
costs for the publication of the Companys net
assel value and all costs for notces W mvestors,
including translation costs,

2
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I} costs for the Company's legal documents (pros-
pectuses, KID, annual and semi-annual reports, as
wiell as all other documents legally required in the
courtnes of demiciliation and distnbution);

g) costs for the Company's registration with any
foreign  supervisory  authonties, il applicable,
including fees, translation costs and fees for the
foreign representative or paying aoent;

h) experses incurred through use of voting or cre-
ditors” rights by the Company, including fees for
external advisers;

i costs and fees related to ary intellectual property
registered in the Company’s name or usufructuary
rights of the Company;

5 oall expenses arising in connection with  any

extraordinary measures taken by the Maragement

Compary, Portfolio Manager or Custodian Bank

for protecting the interests of the investors;

if the Management Company participates in class-

action suits in the interests of investors, it may

charge the Company's assets for the expenses
arising in conpection with third parties (2.9, legal
and Custocian Bank costs). Furthermore, the

Marnagement Company may charge for all admi-

pistrative costs, provided these are vernifiable and

disdosed, and taken into account in the disclosure
of the Company’s total experse ratio (TER).

k

3. The Management Company may pay retrocessions in
arcler to cover the distribution activities of the Company.

Qut of the managemeant commussion sales fees are paid
to distnbulors and asset managers of the Company.

The custodian bank and admiristrative agent are never-
theless entitled 1o be reimbursed the costs of nonroutine
arrangements rade by them in the interests of investors;
otherwise such expenses will be charged direct to the
Campany

For purposes of general comparability with fee rules of
differont fund providers that do not have a flat fee, the
term “management fee” is sel at 80% of the flat fee.

The imestment company will also bear all transaction
EXpEnses ansng in connection with the adminstration of
the Company”s assets {brokerage commassion in line with
the markel, fees, fiscal charges, elc ).

Al taxes which are levied on the income and assets of
the Company, particulardy the "taxe d'abonrement”, will
alsa be borne by the Company.

All costs which can be allocated accurately to indiidual
subfunds will be charged to these subfurds. Costs which
can be allocated to share classes wall be charged to these
share classes. If costs pertain 1o several or all subfunds/
share dasses, however, these costs will be charged to the
subfundsfshare dasses concemed in proportion o thar
relative met asset values.
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Certain commission payments and expenses may be
incurredd more than once when investing in existing
funds or may be incurred three times when inesting
in furds of hedge funds, funds of commodities funds
and funds of real estate funds (for example, commission
for the Custodian Bark and the central Admiristrative
Agercy,  managementadvisory  fees  and  issuingd
redemption  commission of the UCE andior UCITS
in which an investment s made). Such commisson
payments and expenses are charged at the level of the
targel furd as well as of the fund of funds

The total flat fees chargeable at the level of the subfurd
or share dasses and the Company with respect to UCHk
and UCITS may not total a maximum of 1.000% plus
the respective flat fee for the share dass; with respect to
funds of hedge Tunds, furds of commodities funds and
funds of real estate funds, a maximum of 1.500% plus
the respective flat fee for the share class.

In the case of vestments i units of funds managed
directly o indirectly by the Company itsell or another
cormpany related lo it by common management or
control, or by a sigrificant direct ar indirect holding, the
subfund's making the investment may not be charged
witk any of the targel fund's issuing or redemption
COMMSSIOnNS,

Note 3 - Taxe d’abonnement

In accordance with the lave and the regulations currently in
force, the Company is subject to a subscripbion tax at the
annual rate of 0.05% or a reduced taxe d'abonnement
amounting to 301% pa. for institutional share casses,
payahle quarterly and cakoulated on the basis of the net
assots of the Company al the end of each guarter.

The taxe d'abonnement 15 wanved for thal part af the
ret assets invested in units or shares of other undertak-
ings for collective irvestment that have already paid the
taxe d'abonnement in accordance with the statutory
provisions af Luxembowrg law.

MNote 4 — Other income

The average fees (brokerage commission, stock exchange
feesiduties, etc) incurred by the subfund in conrection
with the related tramsactions may be charged 1o the
investar on & net assel value basis. This income is in
favour of the subfurd and mentioned in the statement
of aperations as "Other income” . $ther income mainly
consist in incomes resulting from Single Swang Pricing.
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Note 5 - Income distribution

The gereral meeting of shareholders of the respective
subfund decicles, at the proposal of the Board of Directors
of the Company ard after dosing the annual accounts,
whether and to what extent distributions are to be paid
out by the respective subfund or share dass. The payment
of distributions must nat result in the net assets of the
Company faling below the minimum amaount for assets
laid down by the Law of 17 Decernber 2010, If distri-
butions are made, payment will be effected within lour
manths af the end of the firancial year.

The Board of Directors of the Company is entitled to
determine whether interim dmdends are paid and
whether distribulion payrments are suspenced,

Note 6 - Commitments on Financial Futures and
Swaps

Commitments on Firarcial Fulures and Swaps per
subfund and respective currency as of 31 October 2015

can be summarised as follows:

a) Financial Fulures

LiBS {Lux) Strategy Xtra SICAV  Financlal Futures Fimanclal Fulures

on bonds on bonds
(purchased) tsald)
= Haoed incom s (L HF] ¥ 3842 547 48 CHF = CHF

LS {Lux) Srrategy XKira SICAY  Fnancial Futunes Firangial Futures

ot bnglices o indices

(purchased) fsoicl)

- vk (CHF) V16270 150.83 CHF  SHSZN D430 CHE
~ Balanced (CHE) 5317047685 O 2521301829 €
- Viekd ISUR] 31559 17809 EUR 18 442 500 84 EUR
- Balanced (EUH) 18307 78877 EUR 12594 590.03 EUR
= Ceowath (ELIRJ b %53 583.77 EUR 844 T6D.TH EUR
viskd (U50) 18546 364 W USD 4392 77360 15D
= Balanged (LI50) 13 TAT 746,70 USD 4 343 3597 UsD

b) Swaps

UBS {Lux] Strategy Kira SCAY _ Credit defaul Credit default
Swapt Swaps

[pairehaged) fsald)

- Fied Income {CHF) = CHF | B70 92935 CHF
- Field (CHF) = CHF 10555 B3BET CHF
- Balaneed (CHF) = CHF 4975833 85 CHF
- Yokl (£ -EUR_ 278661709 FUR
~ Halanced (EUH) CEUR 182029374 EUR
~ Growth (EUR) CEUR 18292937 EUR
- Field (L0 = 50 4 414 B 10 UED
- Halanced (LSO = LIA0 I 21347407 UaD
LB L) Stiatedy Xia SICAY
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Mote 7 - Soft commission arrangements

During the period from 1 MNovember 2014 wuntil
31 Qctober 2015, no "soft commission arangements”
were entered into on beball of LUBS (Lux) Strategy Xira
SICAV ard "soft commissions™ amourt to nil,

Mote B - Total Expense Ratio (TER)

This ratio was caloulated in accordance with the Swiss
Funds & Asset Management Association (SFAMA)
*Guidelines on the calculation ard disdosure of the
TER" in the current version and expresses the sum of all
costs and commissions charged on an angoing basis o
the rel assels (operaling expenses) Laken retrospectively
as a percentage of the net assets,

TER for classes of shares which were active less than a
12 month periad are annualised.

Transaction costs and any other costs incurmed in connec-
tion with currency hedging are not incluclad in the TER.

Mote 9 - Transaction costs

Transaction costs include brokerage fees, stamp duly,
local taxes ard other foreign charges if incurred during
the fiscal year. Transaction fees are included in the cost
of secunities purchased ard sold.

For the financial year ended on 31 October 2015, the
fund incurred Iransaction costs relaling to purchase or
sale of investrments in securities ard similar trarsactions
as follows:

TER for the last 12 manths:
WBS [Lux) Strategy Ntra SICAY Transsction wous
UBS {Luox} Strotegy Xira ShOAV Tatal Expense Hatio {TUR} - Feoed Ihcoene (CHF) S M CHF
 Fliad INgoime (HF) (FUR hadged) P-ac 1.35% = Yield {CHE) 121 IHFED CHF
— Fieag INgome (CHF) Peat 135%  -Baknoed (CHR) 7285015 CHFE
~ Fixes Ingome (CHF Peaist 135% = ¥isld (EUR) A3 92819 EUR
- Fined income (£HF) Qeacr 0. 6% - Balanoed {ELRY I X0 AT EUR
~ Fbisg Income (CHE) Odist 076% - Caowth () 492877 EUR
= Yield {CHF} Ka=a0c i.149% - 'iald §LISDI) 20 TI e ush
= ¥iedd {CHF) P 184% = Bakinoed (U0 15 57060 U5D
= Yiekd (CHF) Pl 184%
- Yiedd {CHF) D-aec an3w Mot all transaction costs are separately identifiable, For
- i {C HE} Qi nazw  fixed income investments, forward curency contracts
P — 130 and other denvative contracts, transaction costs will be
= Hallaroed £ HF} Peact o3 included in the purchase and sale price of the investment,
- Belared (4R Pugint o3 Whilst not separately identifiable these transachon costs
- Ballired {CHR] Qe pass  will be captured within the performance of each Furd.
- Baliroed (CHA D52 095%
= ¥iedd {ELIR) Calati 1.1¥%
- ¥ield {ELIR] Feace 18:%  Mote 10 - Securities priced by the Board of
- Yiedd {ELIH] Pertist 134%  Directors at zero
~Yied (ELIR) Q-2 095%
~¥ieda [EURI Ot nosw  Based on a proposal by the UBS Global Valuation
— Balgred (EUR) K--acc 135%  Committee, the Board of Directors of the Management
- Bslareed (EUR) Pace 03w Compary has decided to value the following secunities at
- Belarged (FUR) Paist 03w 2000 - OF Close to 2er0.
-EI‘M 1ELIR] Qil: 1] "J-'.'_*
~Baarced (UR) Q-in oarw M Securlting
T rirerth (ELR) Pt Tarv  FTEESAMDONT L0 ESAAITO SANTO EUR
b A s Toa  TEONOSSEZSIE ANHEUSER-BUSC H INGEY STRIF
S Tasw  |00S06HEISE PISH B AESOL CF COM ELRD. 16
Tmaw  SRCEYSVRON SOLLS ROYCE HLOGS € SHS ENTITLEMENT (AKLIARY)
r E%’. ATOMOADGYTT IMMOEAST BT PRP
0.84%
— Balaroed (USD] (Y hedged) Pusc 202%
- Blarved (UA0] Peace 104%
= galanowd (750} Pis 204%
o B HIET O i D¥%
- Balarced [50) Qe DA%
L85 {Lux) SErateqy Mira SKCAV
A Report a5 of 31 Oiober 2015
The notes are an integral part ol the financial statements. 177

156/253



Note 11 - Applicable law, place of performance
and authontative language

The Luxembourg District Court is the place of perfor-
mance for all legal disputes betweer the shareholders,
the Campany and the Custochan Bank, Luxembourg law
applies. However, in matters concerring the daims of
investors from other countries, the Company andior the
Custodian Bank can elect to make themselves subject 1o
the junsdiction of the countries in which the Company
shares were bought and sold.

The German version of these financial statements is the
authoritative version and anly this version was audited
by the auditars. However, in the case of Company shares
sold to investors from the ather countries in which
Compary shares can be bought and sold, the Company
and the Custodian Bank may recognize approved
trarslations {i.e. approved by the Company and the
Custodian Bank} into the larguages concerned as
binding upon itself
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MNote 12 - Securities Lending

The Company may lend portions of its securities portfolio to third parties. In general, lendings may only be
effected wa recogrized cleanng houses such as Clearstreamn Interrational or Euroclear, or through the
intermechiary of prime financial institutions. that specialise in such activities and v the modus specified by them,
Callateral is received in relation to securities lemt. Collateral is compasad of high quality securities in an amount
typically at least equal to the market value of the securities loaned.

LIBS {Luxembourg) 5.A. acts as securities lending agent.

Securities Lending
UBS (Lisa} Strategy Xirs SICAV __Market value
r— 6 805 555 40 CHf
~iebd CHE] 266 562 589 54 CHF
Aallaromd {C HF A5 8551 7534 13 CHF
= Yiedd {FLUR) 6635 456 I5 ELUR
et S
~ Gt (EUR) 1 455 50 08 EUR
~ield (USD) 6 062 013 85 U50
) 35 387 57806 LSO

LIRS {Lux) Serategy Xwa SICAY
Annual Repoit 25 of 31 Ociober 2005

The notes are an integral part ol the finencisl statemsnts 79
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2014 10 31

Lux

2014 10 31
159,332,588.56 18,103,369
10,297,220.94 1,169,970
169,629,809.50 19,273,339

8,887,832.51 1,009,836

367,276.57 41,730

1,158,212.63 131,596

415,207.95 47,176

21,905.78 2,489

848.24 9%

372,480.05 42,321

950,969.91 108,049

529,783.52 60,194

182,334,326.66 20,716,826

(560, 878.20) (63,727)

(272,613.90) (30,974)

(153,638.35) (17,456)
(4,642.26) (527)
(158,280.61) (17,984)

(991,772.71) (112,685)

181,342,553.95 20,604,141
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Lux

2013 11 2014 10 31
3,051.43 347

1,075,840.50 122,237

295,811.05 33,610

248,786.11 28,267

13 34,161.85 3,881
1,657,650.94 188,342

(64,154.12) (7,289)

13 (13,664.74) (1,553)
(2,704,624.16) (307,299)

(42,906.01) (4,875)

(566.10) (64)

(2,825,915.13) (321,080)

(1,168,264.19) (132,738)

6,956,238.86 790,368
88.75 10
1,821,748.29 206,987
2,683,115.11 304,856
680,789.21 77,351
116,043.94 13,185
12,258,024.16 1,392,757

3,726,794.88 423,438

15,984,819.04 1,816,195

(742,724.44) (84,388)
(549,825.09) (62,471)
(1,256,529.52) (142,767)
(1,019,893.39) (115,880)
(3,568,972.44) (405,507)

(3.820,283.81) (434,061)

(7.389,256.25) (839,567)

7,427,298.60 843,890

(1,607,895.11) (182,689)

269,877.31 30,663

1,003,280.55 113,993

390,484.60 44,367

55,747.35 6,334

7,483,045.95 850,224
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UCITS UCl
UCITS UCl

UBS
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UBS

EUR 2014 10 31
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2014 10 31

1.205854 CHF
1.252900 usb

Lux

.980
.100
.300
.960
.760
.720
.640
.640
.065
.000
.000

O O O O O O O O Fr N -

2010 12 17
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2014 10 31
Lux
5,938,890.63
Lux
14,783,790.00 1,842,765.73
Lux
8,792,191.85
2013 11 2014 10 31 Lux
TER
SFAMA
TER PTR
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12 TER
Lux TER
2.05
2.06
12 TER
TER
PTR
SFAMA
TER PTR PTR
PTR
Lux PTR
25.76
10
2014 10 31
Lux
13,882.08
11
ISIN
PTBESOAMO007 BCO ESPIRITO SANTO EUR
BE0005582532 ANHEUSER BUSCH INBEV STRIP
I1EO0BO6H8J93 IRISH BK RESOL CP COM EURO.16
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Statement of Net Assets

Asgats

Iraemsim s i securites, cost

Irvewstieants in securitien, unrealized sppawcistion (Sepreciaticn)
Textal Emvetmerts in seooeities (fats 1)

Cahh it bhanls, depeits on damand dnd deposh accsunts
v Bejuind! assets [Maigirn]

Recetalde on Sliripien

Innarest necenvable on sequnites

fecohable on Sidends

Qe pacuboable;

Unsakized gain (ke om financial futures (Note 1)

Lnreaficed gain (ke on forwan forsign sachange contracs hots 1]
Umreslioed gain (ks o weaps (Hobe 1)

Total Addets

Liabilitias

Payalibe o Seoul e purdhasss (Nats 1)
Payable cn redenipiian.

Frovkons for Fas {es (Mo 5
Prowinkons for tace o' abonnement (fats 3)
Total prosisors

Total Lishilities

Net assets ot the end of the finandal year

Statement of Operations

Incoame

IRIRn Ol 25085
IIRIRe O GECuiTaes

Tbiztends

IvieiesT receRec on wvaps thote 1)
InCome on wouities lendng Hote 13)
Total Income

Expenses

Wieiess paid on seaps ihote 1)

CoaL ot Securies lending ihoce §3)

R tee thote 2}

Taxe o' abonnensnt (Rate 3]
Iraerest on cash lquiding and bank overdratt

Total expenses
Net income (loss) on investments

Realized gain (Nate 1)

Regfized gain o it aketprced S0tk Withiun option

Fealized gain on yiskd-evaluated secuiities and monsy market nsouments
Amalimma gain on financial funues

Amalizec gain on forwond {cesign schange corcract

#malimed gain on Swapi

Emalized riult on whbeoiptiordmdenptiond Mate 4)

Tatal realized gsin on nvestments

Realized gan on loteign exhange

Total realized gain

Realized loss (Note 1)

Amafized bows on market-priced securtes withous option
Hoglireg b on financial ubones

Hmalired ko an Soram fomeign sachangs contractt
Bealined bois on Swapi

Toital iealired kyid on inveamment

el ped ks on brsign ecchange

Total readired lots

Net realized gain floss) of the finandal year

Changes in unrealized appredation (depredation} (Note 1)

Umisakied appeedation idepredetion) on markeiguiced weiunities without option
Unrealized appreci ation idepredation) oh fnand a fulures

Unreskzed appredation (depeedation) on faiward fonsign exhange (onmay
Uinpsalied appdadiation depredation) on avaps

Total changes in unrealized appreciation

Het increase (decrease) in net assets as a result of operations
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10297 220,54

159 629 805 50

B HET 83251

36T 27657

1158 11163

Al5 207 55

FaEL A

848 24

AT As0Ds

550 565,51

5F3 TR
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<560 BTS20
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Notes to the Financial Statements

Note 1 - Summary of significant accounting
policies

The financial statements have been prepared in accor-
dance wath the gererally accepted accounting panciples
far imestment furds in Luxembourg, The sigrificant
accounting policses are summarnisad as follows:

a) Cafcufation of the nat asset value

The ret asset value and the ssue and redemption price
per share of any subfurd or share class are expressed in
the currency of account af the subfurd or the share class
concermed and are caloulated every business day by divick
ing the overall net assets of the subfund for each share
class by the number of shanes i circulation in this subfurd
or share class

“Business clays” mean regular bank working days (e
each day on which banks are open during regular work-
ing hours) in Luxembaurg with the exception of (i} indi-
vidual non-statutory rest days in Luxembourg or (i) days
on which the main exchanges in the countries where the
relevant subfund mainly irsests are closed or (i) the value
of S0% or more of the relevant subfurd's investments
cannot be adequately assessed or {iv) in the case of
subfunds wihose performance and net assets are predomi-
rantly based on ane or more indices, the related index or
inchces & not published,

The percentage of the net asset value attributable to
each share class of a subfurd changes each time shares
are issued or redeemed. It is determined by the ratio of
the shares issued in each share class to the total number
of shares issuad in the subfund, taking into account the
fees charged to that share class:

Whenever a distribution is made on dass "P-dist”
shares, the net asset value and the subscription and
redemption prices of the shares of this share class
are reduced by the amount of the distribution (which
results in a reduction of the percentage of the net assat
value to be allocated to the "P-dist” shares). The net
assel value of the other share dasses does not change,
which results in an increase of the percentage of the
ret asset value to be allocated to those shares.

— Far gach issue or redemption of shares, the rel asseal
value attributable to the comesponding share class will
be appropriately adgusted,

If the todal subscriptions or redemptions of all the share
classes of a subfund on a single trading day come to a
rel capital inflow or outflow, the respective subfund's
et assel value may be increased or reduced accordingly

UBS |Lu Swategy Xua SICAY
Al Fepedt a5 od 31 Octodes 2004

The nioles see an irDegial part of Do fnancisl Satements.

iso-called sirgle swirg pricrg). The maximum adjust-
ment amounted to 2% of the net asset value. Estimated
trarsaction costs and tax charges that may be incurred
by the subfurd as well as the estimated biclfoffer spread
of the assets in which the Furd invests may be taken into
account. The acpustment leads to an increase in ret asset
value if the nel movements resull in a rise in all shares
of the Furd. It results in a reduction of net asset value if
the ret movements brirg about a fall n the shares. The
Board of Directors of the Management Company can sel
a threshold value for each subfund, This may const in
the met movernent on a trading day in relation to the net
furnd assets or to an absolute amount in the currency of
the subfund concermed. The net asset value would be
adjusted orly if this threshold were (o be exceedad on a
trading clay.

bl Valuation principles

- Liquidd furds — whether in the form of cash, bank
deposits, bills of exchange and sight securities and
receivables, prepaid expenses, cash dividencs and
declared or accrued imterest that has not yet been
raceived — are valued at their full value unless it is
unlikely that this value will be fully paid or received,
in which case their value is determired by taking into
consideration a deduction that seems appropriate in
order 1o portray their true value,

- Securities, derivatives and other nvestments listed on
a stock exchange or on anather regulated market ane
valued at the last-known market prices. If these securi-
ties, derivatives or other investments are listed on sey-
eral stock exchanges, the latest available price on the
stock exchange that represents the major market for
these irvestments wall apply
In the case of securties, derivatives and other
investrents infrequently traded on a stock exchange
ard for which a secordary rarkel ameng securilies
traders exists with pricing in line with the market, the
company may value these securities, derivatives and
ather investments basad or these prces,

Securities, dervatives and other irvestments that are
not listed on a stock exchange but which are traded on
arother regulated market which is recognised, open o
the public ard funclions in accordance with the regula-
tions, are valued at the last available price an this market.

- Securities and other investments thal are not listed
an a stock exchange or traded on another regulated
market, ard for which no appropriate price can be
obtained, are valued by the company according to
ather principles chosen by it in good faith an the basis
of the likely sales prices.
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- Denvatives that are not isted at a stock exchange (OTC
derivatives) will be valued on the basis of independent
pricing sources. In case only ore independent pricing
source of a derivative is available, the plausibility of the
valuation abtaired will be verifed by means of calou-
latror methods recogmsed by the company, based on
the market value of the underlying instrument from
which the denvative originates.
Urits of other undertakings for collectiva investment
in transferable securities (UCITS) andfor undertak-
ings for collective investment (UCH are valued al their
last-krown ret asset value. Units of other undertak-
ings for callective irwestment in transferable secunties
{LICITS) andfor undertakings for collective investment
{UCH) can be valued on the basis of an estimation of
their value that has been provided by refiable service
prowsders, which are irdependent from the porticlio
manager or the investment adwsor (value estimation)
Index certificates (debt instruments) linkad o indices
compnsing alterrative investment instruments ane val-
ued at the latest available regular market price {fair
value), which is based an the latest available valuations
of the index components. Insofar as a report is avail-
able on irdicative valuatiors, index certificates are val-
ued on the basis of the indicative report wrtil a report
with effective valuations is available.

- Cedilicates of irvestrment furds are valued based
on the issuer price (in the case of Star Compass LIBS
Frankfurt).

(i3 If the subfund is a morey market fund,

- the value of money market instruments which are
rol listed on a stock exchange or traded on arother
regulated market apen to the public is based on the
appropriate curves. The valuation based on the curves
refers to the interest rate and credit spread compo-
rents. The following principles are applied in this pro-
cess; for each money market instrument, the interest
rates nearest the residual matunity are interpolated
The interest rate caloulated in this way is converted
nto a market pnce by adding a credit spread that
reflects the underying barrower. This credit spread is
adjusted if there is a significant change in the credit
rating of the bormower.

— interest income samed by subfurds between the
Crrcler Date concarmed and the respective Settlement
Date i induded in the valuation of the assets of the
subfunds concemed. The asset value per share on
a given valuation date therefore includes projected
interest earnings.

{ii) For the other subfurds that do not fall uneer the
regulation, the followirg regulation shall apply. For
morey market instruments, the waluation price will
be gradually adjusted to the redemption price, based
on the net acquisition: price and retaining the ensuing
yiedd. I the event of a significant charge in market
conditions, the basis for the valuation of the irdividual
investments is brought into line with the new market
yiedds

- Securities, money markel instruments, derivatives and
other investments denominated in a currency other
thar the currency of accourit of the relevant sublund
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and which are not hedged by means of curency
transactions are valued at the middle currency rate
known in Lusembaourg or, if not available, on the most
representative markel for this currency

- Fixed-term deposits and fiduciary investments are val-
wed at ther pomiral value plus accumulated interest,

— The value of swaps is calculated by an extemal service
provider and a second independent valuation is pro-
vided by another external senvice provider, The cal-
culation s based on the nel present value of all cash
flerevs, bath inflows and outflows. In some specific
cases, internal caleulations (based on models and
market data made avallable from Bloomberg), and/
or broker statement valuations may be used The
valuation methods depend on the respective securily
and are determined pursuant o the UBS Global
Valuation Palicy, The valuation approach is approved
by the Board of Directors of the SICAV

If, due to extraordinary circumstances or events, the
above critena are deemed impossibbe ar inapproprate
for accurately determining the value of the subfunds
concermed, the compary & entitled to apply, temporar-
ily, other appropriate valuation prirciples — which it bhas
determined in good faith and are generally accepted -
to the assets of the Furd as a whole or of an indiviclual
subfund

¢} Valuation of forward foreign exchange contracts

The unrealized gain (loss) of outstanding forward fareign
exchange contracts is valued on the basis of the forward
exchange rates prevailing at valuation date. Realized or
unrealized gasns or losses are recorded in the statemeant
of operations

d) Valuation of finandal fulures confracts

Financial futures contracts are valued based on the latest
available price applicable on the valuation date. Realized
gains ard losses and the changes in unrealized gains and
losses are recorded in the staterment of operations, The
realized gains and losses are calculated in accordance
with the FIFD method, ie. the first contracts acquined
are regarded as the first to be sold.

el Met realized gain (loss) on sales of secunbes

The realized gains or lossés on the sales of secunities are
calculated on the basis of the average cost of the securi-
ties. sold.

f} Conversion of foreign curmencies

Bark accounts, other ret assats and the valuation of the
irvestments in secunties held denaminated in currencies
other than the reference cumrency of the different
subfunds are converted at the mid closing spot rates on
thie valuation date. |rcome and expenses deromirated in
currencies other than the currency of the different
subfunds are converted at the mid closing spot rates
al payment date. Gain or loss on forsign exchangs is
irclucled in the staterment of operations.

LIBS {Lunth Swategry Xiia SELAY
Aol Rapet as of 31 Cookes 700
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The cost of secunties denominated in cumencies olhker
than the reference currercy of the difforent subfunds &
converted at the mid dosing spot rate prevailing on the
day of acquisition,

g Accounting of secunities” portfolo transachons
The securities’ portfolio trarsactions are accounted for
the bank business day following the transaction dates.

h) Consafidated financial statoments

The consalidated finarcial statements of the company
are established in EUR. The vanous items of the con-
solidated staterment of nel asets and the consolidated
statement of operations as at 31 October 2014 of the
company are equal to the sum of the comesponding
iterns in the financial statements of each subfund con-
verted into EUR at the closing exchange rates.

The following exchanoe rates were used for the
corversion of the consolidated financal statements as
af 31 October 2014
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UBS (Lux) Strategy Xira SICAV - Yield (CHF)
UBS {Lux} Strategy Xtra SICAV - Yield (EUR)
UBS (Lux) Strategy Xtra SICAV - Yield (LISD)

Ml asimum flat fee
[N

Share dives with “F” in thea name

1800 %

Share diies with "N in thee rame

1.950%

Share dinses il “5-17 I chel name

1. 000 %

Shane dinses with “0° in el name

0, 550 %

Share daides with kA1 in thelr name

01 0%

Share dirises with =i~ in their name

650

Share dmses with 1437 o shedr nems

0EN%

Sheaid dinses with “F= i thest name

]

Sl dlises with “FB* in ther name

055

Share daiies with “1E" i ther rame

000 %

Share dsss with = U=X" in their rams

G000%

LIBS {Lux) Strategy Xira SICAY - Balanced (CHF)
LBS (Lux} Strategy Xira SICAV - Balancecd (ELR)
UBS {Lux) Strategy Xira SICAY - Balanced (USD)

Euchang s mtie Masimum fat fee
B® 1 = OHF 1.205854 B
B8 1 = D 1252900 Share clirioed with “&~ in thelr naime 1.550%

Share dmass with “K° in ther nams 2.100%
i} Receivable on securitios safes, Share dires with K17 | thell name 1 30%
Fayalie on secunities purchases Shane cliiass wdth “Q” In thek name 09E0%
The account "Recenable on securilies sales” cam alS0 Shae dewses with -~k - i thsit neme & 7e0n
ircluce receivables from foraign CLrrency Wansactions.  Shae dewes with ~FAZ- i ther rme B170%
The account “Payable on secufities purchases” Can also  shae dewes with -bA3- i their name 0.6a0%
include payables from forcign currency trarsactions Shans clagses with “F~ In chelr nama BE20%

Slare st i "B In thar mame B0E5%
) Income recagnition Sime des W B8 rom )
Dividends, net of withbolding taxes, are recognized 38 Shae dises with -U-5- in thek reame o0

ircome an the date upan which the relevant securities
are first listed as “ex-dividend”, Interest income is

accrued o a daily basis

UBS {Lux) Steategy Xira SICAV - Growth (EUR)

W aaimum flat fee
P
Note 2 - Flat fee Share drves with ~F° in thea name £ 180%
Shae dases with “N° in ther name 22505
The company pays a monthly flat fee for each of the e e T
subfunds, caloulated on the avwerage net asset value of RS ey — =
the sublund as showr in the table below: Share classes with “bAL* in T nams 0 7E%
UBS (Lux) Strategy Xtra SICAV - Fixed Income (CHF) e e —
W at fes Share dasies with “F" in thedr namme [ X
pon,  Shane classes with 1B in their name 065%
Thire dasses with =P~ in thelr name 1.3700% Shane dirises with “FX° in i nams . 050 %
Ehare dasses with “K° in thel name 1.600% Shaie cdlaised with “LU-X" in thel fdine 0000 %
Thare damiss with “1:07 in ther nams 0an0L
Share dasses with “0° in (e nane praos  Out of the above monthly flat fee the compary will bear
ke dsses with “1-41" in Mhek nare oo all costs wmcurred in connection with the maragement,
Shaes clasies wATh “1-A2° in thel Raies neste  administration, portfolio management ard safekesping
Thare dases with “1-A2" in their néme oo Of the company's as well as distribution, such as:
shars dasses with “F~ in their name o~ annual fees and experses for approving and superis-
thare dasses with “12" in thel rame D065 irg the imvestment funds in Luxembourg and abroad,
Shire dasiss wiith 14" i el nisne oo — Other fees charged by the superisory authonties;
Share dasass wdth © L7 i ther nams (R
LB [Laih Swategy Xua SKAY
Anral Repent as od 31 October 1914
The noles aee in irtegral part ol e financial gatements. i
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printing of the articles of associabion, prospectuses and

annual and semiannual reports;

- price  publicatiors and publication of notices to
ireestars,

- fees incurred in connection with the listing af the
company and sales within Luxermbourg and abroad,

- commission ard expenses of the custodiar bark for
safekeeping of the company's assels, dealing with
paymerts and other duties, as required under the
Law of 17 December 2010,

- fees and other expenses for the payment of dividends
to shareholders and

- audhtors fees.

Oul of the maragement cormmission sales fees are paid
ta distibutors and asset maragers of the company.

The custocian bark and administrative agent are never-
theless entitled Lo be reimbursed the costs of nonroutine
arrangements made by them in the interests of investors;
otherwise such expenses will be charged direct 1o the
COMPAny,

Far purposes of general comparability with fee rules of
different fund providers that do nat have a flat fee, the
term “management fee” is set at 80% of the flat fee.

The investraent compary wall alse bear all transaction
EXPENSEs ansing in conrection with the admiristration of
the company's assets {brokerage commission in ine with
the market, fees, fiscal charges, etc).

All taxes which are levied on the income and assets of
the company, particularly the “tase d'abormement™, will
also be borme by the company

All costs which can be allocated accurately to individual
subfunds will be charged to these subfunds, Costs which
can be allocated to share classes will be chargad to these
share classes. If costs pentain to several or all subfunds/
share classes, however, these costs will be charged o the
subfundsishare dasses concerned in- propartion to their
refative net assel values.

Certain cammission payments and expenses may be
imcurred more than once when investing in existing
funds or may be incurred three times when investing
in furds of hedge funds, funds of commodities funds
and funds of real estate funds {for example, commission
for the Custodian Bark and the central Administrative
Agency,  managementfadusory  fees  and  issuingd
redemplion  commission of the UCE andfor UCITS
in which an investment is made). Such commission
paymerts and experses are charged at the level of the
target fund as well as of the fund of funds.

The total flat fees chargeable at the leve of the subfund

or share classes and the company with respact to UCHs
and UCITS may not total a madmum of 1.000% plus
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ke respective flat fee for the share class; with raspect to
funds of hedge funds, funds of commaodities funds and
furds of real estate funds, @ maximum of 1.500% plus
the respectivie flat fee for the share dass.

in the case of mvestments in umts of funds maraged
cirectly or indirectly by the company itsell ar another
company related to it by common management or
control, or by a significant direct or indirect holdirg, the
subfund's making the investment may not be charged
with any of the target funds issuing or redemption
COMMmissions.

Note 3 - Taxe d'abonnement

I accordance with the law and the regulations currently in
force, the company is subject 1o 3 subscription tax at the
annual rate of 0.05% or a reduced taxe d'abonnement
amounting to 0.01% p.a, for institutional share classes,
payable quarterly and calculated on the bases of the net
assels of the company at the end of each guarter.

The tawe d'abanrement is waived for that part of the
net assets invested in units or shares of ather undenak-
ings for collective investrment that have already paid the
laxe d'abonremert in accordance with the statutory
provisions of Luxembourg law,

Mote 4 - Realized result on
subscriptions/redemptions

The average fees (brokerage commission, stock
exchange feesfduties, etc} incurred by the subfund
in connection with the withgoing ransactions may be
charged to the investor on a net asset value basis. This
income 5 in favour of the subfund and mentioned in the
Staternent of Operations as “Realized resull on subscrip-
tignsfrademptions”,

Mote 5 - Income distribution

The gereral meeting of shareholders of the respective
subfund decides, at the proposal of the Board of Directors
af the company and after closing the annual accounts,
whether ard to what extent distributions are to be paid
oul by the respective subfurd or share class. The payment
of detributions must not result in the net assets of the
company falling below the mirimum amount for assels
laic dowwr by the Law af 17 December 2010, I distn-
butions are made, payment will be effected within four
manths of the end of the firancial year.

The Board of Directars of the company i enfitled to
determine whether intenm  dividerds are pasd and
whether distribution payments are suspended

LIBS {Land) Swanegy Koia SKAY
Sl Repedt o8 of 31 Ooiober 2004
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MNote 6 — Commitments an Financial Futures and

Swaps

Commitments on Firancal Fulures and Swaps por

subfurd and respactive currency as of 31 October 2014

can be summarised as follows;

a) Financial Futures
UBS [Lux} Strategy Xira SICAY  Fnanciol Futures  Financial Futures
on bonds an bonds
{purchaiéd] Leald}
~ Fiead Incone [CHR Z675 52077 CHE - CHF
Yiedd {CHF) 5% 821 09234 CHF CHF
= Balarced (CHF) #% TRT 255 31 CHF CHF
_‘l'_llil:!l:ruﬂ_. ) ?D.i‘?! 55'."-'? _i -_Fi_.l_ﬂ
- Babarced [ELR) - Eu
G AEUR) Il 008 538 20 Fuk - EUH
~ield (LI5S0 5856031 25 LSS L USD
= Balarced (50 5 5135 890 63 U0 us0
UES (Lux} Strategy Xiva SICAY  Financisl Futures Fanandial Futures
on Indices on Indices
{purchased) {soid}
- Fised Ingnine [CHR - CHF - CHF
- "Yiekd (CHF) 19 474 SR9AR CHF 20 753 23346 CHF
- Belarced (CkF) 65 38556281 CHF 21 183 551 83 CHF
—isdd {ELIA 27040 Y2000 EGE 16 237 B60.88 FuUR
- Balarced [ELR) T 721 THO O EUR 10 852 45069 BUR
- Gnovth {ELIRY 1550 LU0 Bl 1599265 31 EBuR
= ik {LIS0) 5041 9I000USD 3 740 341,58 USD
- Belarced USD) V4 THITION0USD | B2 76573 USD
b) Swaps
UBS (Lux} Strateqy Kira SICAY  CreditGefault: Credit-Default:
Swaps Swaps
(purchased) [sold}
~ Pt Inicone (C HE SCHF 499082409 OHF
Yiedd {CHF) =CHF 97 4%4 872 55 CHF
a iﬂ‘-dn:l-d ICI-FI = CHF ad ﬁ'lﬁ IF.l? 1'I i.'r-F
= ‘l'llidl::uﬂ_. -a-;_lli .i'l I'I‘_l Iil'll}E-il' E,-H
mmm\_mum . ..n 17 668 ;'5_11 22 m
G EUR) TOIuR T GAMESR 2 EUR
~ e (LIS} LU 15047 72V ES USD
= Balarced (50 SUSD 8797 19185 USD

Mote 7 - Soft commission arrangements

During the period from 1 MNovember 2013 until
31 October 2014, ro "sofl commission arangements”
were entered into on behall of UBS (Lux) Strategy Xira
SICAV ard “soft commissions® amourt to nl,

UBS (L Swasegy Xus SICAY
Anraal Fepent as o 31 Ociodes 1004
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Note 8 - Total Expense Ratio (TER)

This ratio was calculated in accordance wath the Swiss
Funds & Assel Management Association (SFANMA}
"Guidelines on the calculation and disclosure of the TER
and PTR™ in the current version and expresses the sum
of all costs and commissions charged or an ongaing
basis to the net assets (operating expenses) taken retro-
spectively as a percentage of the net assels.

TER for the last 12 marths:

UBS [Lux) Strategy Nira SICAN Total Expense Ratia (TER}
~ Finett Brcoene {CHF] {ELIR bedged) Puace 1, 8%
~ Fixed Bnc oenie {CMF)] Paaci 1 33%
= Fd Bncoene {CHF) Pacing 1.58%
'r'hhl;{l-""('l-ﬁ:ﬁ '| 15"
= ¥iald {CHFY :'-IH '| E?":ﬁ
—vield [CHID Ptist 1 an
Balenced (CHF) Bhbic 1.58%
- Balanced (O HF) Race 206
= Balanoed (T HF) gl 2.05%
- vkt [EUS) Petcs 187%
Vi (EUR) Pl 1A%
— Blanced (ELIR) %-1-a0c 13%
T —T 700%
~ Balanced (ELR) Fudit 2.06%
. Gt (L} Peacg 2.23%
- Wiald ||.|‘5':| F-Ii.‘(; T 87%
—¥iek (USD P st 155%
— Blanced (LS 0} Py 2.05%
— Balanced (LSO} Pediil 2 06%

TER for classes of shares which were active less than a
12 morith period are annualised.

Trarsaction costs ard any other costs incurred in connec-
tior with currency hedging are not included in the TER.

Mote 9 - Portfolio Turnover Rate (PTR)

This ratio was caleulated in accordance with the Swiss
Funds & Assel Management Association (SFAMNAY
"Guidelines on the calculation and disclosure of the TER
ard PTR” in the current version. The FTR is considerad an
indicator of the relevance of the additional costs incurred
when buying and selling investments. It shows bow many
secunty tramsactions ocourred as a result of wvoluntary
investrnert shifts in relation to the average net assets.
Trarsaclions that resulted from uncontrollable subscrip-
tions and redemptions ane nol incleded in this rate.

173

194/253



EDINETOOOO

O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

PTR: Note 11 - Securities priced by the Board of
Directors at zero

u;li_{l'.uﬂﬂhmm!ﬂ? Portfolio Tummower Rate (FTR)

= Fined Income (CHE) s Based om a proposal by the UBS Global Valuation

—Yieki (CHI) 1928%  Commiltee, the Board of Directors of the Maragement

- Balirdad |CHF) 1453%  Company has decided to value the following securities at

= Yiekd |ELR} ITREH 20 - Or close 1o 280,

= Bplamcad [ELIAY 7 1%

= Caowth {ELIE) S5.48% 5N Securities

Wil (LSO} 15 565 FTHESQA WD BCO ESSMITO SANTO EUA

— Saaced (US0) 75 e BECC0S52532 ARMEUSER BUSCH INSEY STAR
EA0GHAA e IS B RESOL CF COM EURD1G
GROORTIIVLES AURLS ROVEE HLDGS C 585 ENTITLEMENT AN 20151

Mote 10 - Transaction costs

Trarsaction costs include brokerage fees, stamp duly,
local vaxes and other foreign charges if incumed durning
the fiscal year, Transaction fees are induded in the cost
of securities purchased and sald.

Far the financial year ended on 31 October 2014, the
furd ircurred transaction costs relating to purchase or
sale of investmenis in secunties ard similar trarsactions
as follows:

UBS [Lux) Sirstegy Xira SICAV Transaction costy
= Fieed Ironine (CHF) 108 % CHF
e 53 a0 41 CoF
= Galanged [CHF) 41 38531 CHF
- Viebd 1ELIRY 4F 00391 B
= Balanced [EUR) I red. 28 Euw
- l.‘:lmﬂiltl.l‘l}_ 5F|.i‘b- ﬁ:'l E\.‘E
Vit (50 Vi 801 56 5D
= Galanced (US0) 1358208 L0

Mot all tramsaction costs are separately identifiable. For
fixed income investments, forward currency contracls
ard other derivative contracts, transaction costs will be
ineluded it the purchase and sale price of the investment,
Whilst not separately identifiable these transaction costs
will be captured within the performance of each Fund

174

ATDBDGYTT BARIOEAST 215 FAF

Mate 12 - Applicable law, place of performance
and authoritative language

The Lukembourg District Cownt is the place of perfor-
mance for all legal disputes between the shareholders,
the company and the Custodian Bank. Luxembourg law
applies, However, in matters conceming the claims of
irvestors fram other countres, the compary andfor the
Custodian Bank can elect 1o make themselves subjedt 1o
the jurisdection of the countries in which the company
shares were bought and sold.

The German version of these finandal stalements is the
autharitative versior and anly this versiar was audited
by the auditars. However, in the case of company shares
sold to investors from the other countries in which
campany shares can be bought and sold, the company
and the Custodian Bank may recognize approved
translations (i.e. approved by the company and the
Custoclian Bank) into the languages concerned as
birding upor itself,

LIBS {Luoc) Strategy Xina SCAY
Arraia Rapedt &5 ol 31 Ooobar 2004

The rotes sae an imtegrel part of the Smendd statsment
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MNate 13 - Securities Lending

The Company may lend portions of its securities portfolio to third parties. In gereral, lendings may only be
effected via recogrized clearing houses such as Clearstream Intermatioral or Eveoclear, or through the
intermechiary of prime financal institutions that specialise in such activities and in the modus specified by them.
Secunties lending income and costs are shown separately in the Statement of Operations, Collateral is receved
in relation Lo secunties lent, Collateral is composed aof high quality secunties in an amount typically at least equal
o the market value of the securities loaned.

LIBS fLuxembourg) 5.4, acls as securities lending agent

Securities Lending

LSS (Lux} Suategy Xira SICAY Market value
— Fueed [ncome [ HF 8507 01999 CHF
= Yisld {CHF 133 008 (25,47 CHF
- Balarcwd (CHF) 58 V34 173 B2 CHF
= Vil (ELIRY 100 537 099,78 ELR
- Ralanced (FURD 45 473 £46, 31 EUR
— Gtk AEURY 635 82053 EUR
- Yield {150} 43 438 54026 LSO
- Bolarged (LU50) 31 145 886 74 UED

UBS (L Swasegy Xus SICAY
Anraal Fepent as o 31 Ociodes 1004

The noles aee in irtegral part ol e financial gatements. -
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2016
274,825,055.09 31,225,623
2,465,662.43 280,149
272,359,392.66 30,945,474

17,902,943.087

236,411.000

13.37 1,519

9,232

2015
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2006 10 3,761,466.220 4,083,462.741 18,432,500.141
2007 10 2,742,021.388 4,886,947.213 16,287,574.316
2008 10 2,186,825.535 3,098,753.459 15,375,646.392
2009 10 865,351.088 3,792,264.156 12,448,733.324
2010 10 579,220.474 3,879,287.571 9,148,666.227
2011 10 961,369.905 1,781,530.939 8,328,505.193
2012 10 166,938.429 1,659,794.122 6,835,649.500
2013 10 830,192.367 1,234,310.431 6,431,531.436
2014 10 7,426,297.932 1,687,772.354 12,170,057.014
1,727,759.000 32,000.000 1,695,759.000
6,038,442.221 2,719,855.755 15,488,643.480
2015 10 2,106,004.000 155,517.000 3,646,246.000
229,376.000 20,457.000 208,919.000
229,376.000 20,457.000 208,919.000
2015
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2015 15
2002 2002 12 20
2010 2010 12 17
1915 1915 10
2013 2013 12
2011 61
2009 65
2013 39
2010
2009 65
2010

2007 2007 13

199/253



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

1959 2014 12
1,763 7,627 94 6,587
1959 1960
Pan-Holding Selected
Risks Investments
Commonwealth and European Investment Trust
1967 1968
United States Trust Investment Fund

2014 12 2,142

3,323 289 4,618
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2000 2000 2000
2001 2001 2001
1981 1,126 3,018 557 1,493 1,684 4,513
1982 1,249 3,347 644 1,726 1,893 5,073
1983 1,769 4,741 1,264 3,388 3,033 8,128
1984 2,467 6,612 1,511 4,049 3,978 10,661
1985 3,592 9,627 2,720 7,290 6,312 16,916
1986 5,375 14,405 4,686 12,558 10,062 26,966
1987 5,309 14,228 6,036 16,176 11,345 30,405
1988 10,484 28,097 10,898 29,207 21,382 57,304
1989 13,865 37,158 15,778 42,285 29,644 79,446
1990 13,917 37,298 14,248 38,185 28,165 75,482
1991 22,202 59,501 19,368 51,906 41,570 111,408
1992 42,486 113,862 25,060 67,161 67,546 181,023
1993 61,061 163,643 38,610 103,475 99,671 267,118
1994 62,182 166,648 37,659 100,926 99,841 267,574
1995 66,428 178,027 37,991 101,816 104,419 279,843
1996 75,607 202,627 47,549 127,431 123,156 330,058
1997 90,752 243,215 67,286 180,326 158,038 423,542
1998 109,263 292,825 87,129 233,506 196,392 526,331
1999 155,628 417,083 140,676 377,012 296,304 794,095
2000 186,689 500,327 166,118 445,196 352,807 945,523
2001 4,821 598,334 4,463 553,903 9,284 | 1,152,237
2002 4,358 540,871 4,087 507,238 8,445 | 1,048,109
2003 4,662 578,601 4,871 604,540 9,533 | 1,183,141
2004 5,040 625,514 6,023 747,515 11,062 | 1,372,905
2005 6,243 774,819 9,009 | 1,118,107 15,252 ( 1,892,926
2006 6,813 845,561 11,635 1,444,020 18,449 | 2,289,705
2007 7,487 929,212 13,107 | 1,626,710 20,594 | 2,555,921
2008 5,672 703,952 9,925| 1,231,792 15,597 | 1,935,744
2009 6,018 746,894 12,391 1,537,847 18,410 | 2,284,865
2010 6,522 809,445 15,468 [ 1,919,733 21,990 | 2,729,179
2011 6,096 756,575 14,869 | 1,845,392 20,965 | 2,601,966
2012 6,691 830,420 17,147 | 2,128,114 23,832 | 2,957,790
2013 6,922 859,089 19,180 ( 2,380,430 26,238 | 3,256,398
2014 7,627 946,587 23,323 2,894,618 30,950 | 3,841,205
2001 2002
2002 30 2.68

12411

2016

29
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1965 19
1972 12 22
1983 20
30 1998 22
1999 1998 12 23
1.1
1988 1983
25 1915 10 1915
1.2
1983 25 1988 30
1988 30 1988 30 85 611
2002 12 20 2002
2001 107 2001 108 2002 2002
12 31 2003
2002 1988 30 1988 30
2004 13 2007 13
2010 12 17 2010 2009
13 2009 65 2010
2010 12 24 2011 2012 2002
2002 2011 2010
2010 2013 12 2013
2013 2013 15
1.3
1991 19 1991
2007 13 2007 13 1991

2007
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2007 2013 2007 2013 15
2010 12 17
2.1.
2.1.1. 2010
2010
2010 2013
2013
2.1.2. 2010
2.1.3. 2010
2010 41
2.1.4. 2010
2010
2.1.5. 2003 22 03 88 2002
2010
2002 41 2010 41

20
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20
25
2002
2010
2.1.6. 2010
fonds commun de placement FCP , common fund
investment companies
2010 1915
2.2.
2010 11 23 27 28 91 94
96 98 99 125
2.2.1.
2010 41
1134 1710 1779 1787
1984 2010
2010 12 2010

11
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1,250,000

2,500,000

2.2.1.1.
2010

2010 41 52

10

2009 65

2009 65
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10
12
2007 07 308
2011 30
11 512 2010 28 2011 14
2010 12 22 10
2010
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10

10

10,000,000

10
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78 660

10

10

20

40

20



11

12

10
40

83 349

20
15
10

100

10
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35

25

80

10
10

35

10

20

35

11
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30

35

13

20

30

14

35

2010
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2010

10
10
25
10

10 13 15
10
16

10 11 12 13

11 13
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17

18

19

20

15

2010 41
2010 41

21

42
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10

10
15

85



2010

2007 16
2002

08 380

2002

08 356

2002

2014

2007

2012
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10
2010
2007 19
2007 16
2008
2008 11 26
2008 19 08 339
2008
2014 937
14 592 13 559
2012 832

2010
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2011 30
11 512
2011 12 31
14 592
2014 937
2010
2010 91
2010 1991 21
91 75 02 80
2.2.1.2.
2010 16 15
2010 15
2.2.1.2.1 2010 16
125 125 126 16
2010 125 125

2010 125
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2010

16

125

2011 61
2011 61

2010

88

2010

89

2013
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2013

2010 88
2013
30
61



625,000
2010 129
12
16
2010
2010
2010 125

16
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2010 88
2011 61 2010
125 2 2013
2013
2013
2013
2010 16

2010

104 2.2.1.2.2. 17 18

2.2.1.2.2 2010 15
101 124 15
15
1915 2010
2010 15
2009 65
2009
65
2010
2010 101
2011 61
15

2013
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2013 2010 101
2013
2013
1993 37 37
2006 14 2006 49
125,000
250,000,000

250,000,000

0.02

10,000,000

2006 49

21

50
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2010
129

10
11 15

12

2006 49 1993

2010

2010
12 2010 116
13

1993 18

14
15
16 1915 140 2010 15

17
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18

2010

2010

16
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2.2.1.2.2.

1993
97 2000 27

2010 15
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1993

2009 65

2010

2009 65

2010 15

2010 43

508
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2010 53
1993
37
37
16

2010

2012 10 24 12 546
2010 15
2010 27 2010
10

03 108 05 185

11
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2.2.1.3.

2010 17
18
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587

2010

61
2013

2010

2013

1993

2.2.1.4.

2014 11

2013

2013 19

90

26

15 608

1993
2013

2013
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1993
2010
14 587
2016 18 14
2013
2010 88
2011 61
2013 19 2011
2010 17 18
19 20

19

19
24
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2.2.1.2.2

sociétés

société d"investissement a capital variable

société anonyme
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1,250,000 60
250

2.2.2.2.
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2.2.2.3.

2.2.1.1.
2.2.2.4.

2010 33
2013
2010 95

2.2.2.5.

2.2.1.4.
2.2.2.6.

2010 27
2009 65
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12
2010
2010
2.2.1.2.2. 21 22 2009 65
2009 65 2012 10
24 12 546 2010 15 2010 27
2.3.
1983
1983 25 1983
1988 30 2003 2002
2002 2007 13 1988 30
2011 2010 2012 2002
2.3.1.
2.3.1.1. 1915
1915
2010

société anonyme
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2.3.1.1.1. 1915 26

30,986.7
2.3.1.1.2. 1915 27

1915

2.3.1.1.3. 1915 29

2.3.1.1.4. 1915 31 32
25

2.3.1.2. 2010
2010

2.3.1.2.1.

2.3.1.2.2.

2.3.1.1.2.
2.3.1.3.
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2010 129 130
2010 87
2013 58
2013
2011 61
2010 87
tribunal administratif
2.3.1.3.1. 1972 12 22 fonds d’ investissement 1991
21 91 75
2010 25 38 89 93 97
2.3.1.3.2. 1945 10 17 1983 20
Institut Monétaire Luxembourgeois
1998 22 1998 12 23
2010 2010 133

2.3.1.3.3. 2010 21
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2010 150

2010 159

2010 54

2010 21 2010 155 156

2014 10 24
1286 2014
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2010

2010

2010

2005

2010

1915

129

129

153

2010

2010

129

05

EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)
OOoooooooooooOooao

20 2016 12 31
2013
2010 88
88
2013
2010 88
177 2002 2010
2010
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2010 154

réviseur d"entreprises agréé

2004 02 81 réviseur
d"entreprises agréé
02 81
2010 155
97 136 08 348 2002 2010

1915 2010

2.4.
2010
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2010 70

73

2010 73

2010
2010 75

20

72

2010

10 69

2009 65
2009 65

233/253

20

75

EDINETOOOO

O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)

10

2010

OOoooooooooooOooao

67

2009 65 78

2010

40

20

2010 66
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1915

2.5
2.5.1.
2010

2.5.1.1.

2.5.1.2.

2.5.1.3.

2.5.2.
2.5.2.1.
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2010 145
“ Caisse de Consignation”
2.5.2.2.
2010 143
2.5.2.1.
2.6.
2.6.1.
2.6.1.1.
2008 12 19
75
2.6.1.2.
2010 174
0.05
2010 174 0.01
2010
174 2010 41
1996 12 24
12
2010 175

90
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2010 175
2.6.2.
2007 13 2007 13
2007 13
1991 19
2007 13 2007 13
2007 2013
3.1
2003 71
2007
125,000
2006 48
2004 39

2009 65
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3.2
3.2.1.
3.2.1.1.
2007
2.2.1
2.2.2
2007 2010
2007
2007 1915
2007
3.2.1.2.
2007
3.2.1.3
2007 1,250,000
12 2010
3.2.2
2010

2007

2010
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2007
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3.4
3.4.1
2010
2010
2007
2007 2013
2013
2013 2007
3.4.2
1993
2013 19
2013 19
24
1993
26
2013
2007 81 2013 19
3.4.3
3.4.4

2013 30
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3.4.5

3.4.6

3.4.7
2007

3.5
0.01 2010 0.05
2010
2007

75
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Lux

30

2.70 2.50

1.980
0.05
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Lux
1855
J.F. 33

Lux 2015 10 31

SICAV
SICAV

réviseur d"entreprises agréé

“ Commission de Surveillance du Secteur Financier”

SICAV

Lux 2015 10 31

2016 26

Cabinet de révision agréé
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Independent auditor’s report
To the Shareholders of

UBS (Lux) Strategy Xtra SICAV
33A, avenue JF. Kennedy,
L-1855 Luxembourg

We have audited the accompanying financial statements of UBS (Lux) Strategy Xtra SICAV and of each of its
subfunds, which comprise the statement of net assets and the statement of investments in securities and other net assets
as of 31 October 2015, and the statement of operations and the statement of changes in net assets for the year then ended,
and asummary of significant accounting policies and other explanatory notes to the financial statements.

Board of Directors of the SICAV responsibility for the financial statements

The Board of Directors of the SICAV is responsible for the preparation and fair presentation of these financial
statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation and
presentation of the financial statements and for such internal control as the Board of Directors of the SICAV determines
is necessary to enable the preparation and presentation of financial statements that are free from material misstatement,
whether due to fraud or error.

Responsibility of the “réviseur d entreprises agréé”

Our responsibility is to express an opinion on these financial statements based on our audit. We conducted our audit in
accordance with International Standards on Auditing as adopted for Luxembourg by the “Commission de Surveillance
du Secteur Financier”. Those standards require that we comply with ethical requirements and plan and perform the audit
to obtain reasonable assurance whether the financia statements are free from material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in the financia
statements. The procedures selected depend on the judgement of the “réviseur d entreprises agréé”, including the
assessment of the risks of material misstatement of the financial statements, whether due to fraud or error. In making
those risk assessments, the “réviseur d entreprises agréé” considers internal control relevant to the entity’s preparation
and fair presentation of the financia statements in order to design audit procedures that are appropriate in the
circumstances, but not for the purpose of expressing an opinion on the effectiveness of the entity’s internal control. An
audit also includes evaluating the appropriateness of accounting policies used and the reasonableness of accounting
estimates made by the Board of Directors of the SICAV, as well as evaluating the overall presentation of the financial
Statements.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit
opinion.

Opinion
In our opinion, the financial statements give atrue and fair view of the financial position of UBS (Lux) Strategy Xtra
SICAV and of each of its subfunds as of 31 October 2015, and of the results of their operations and changes in their net

assets for the year then ended in accordance with Luxembourg legal and regulatory requirements relating to the
preparation and presentation of the financial statements.
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Other matter

Supplementary information included in the annual report has been reviewed in the context of our mandate but has not
been subject to specific audit procedures carried out in accordance with the standards described above. Consequently, we
express no opinion on such information. However, we have no observation to make concerning such information in the
context of the financial statements taken asawhole.

Luxembourg, 26 February 2016
ERNST & YOUNG

Société Anonyme

Cabinet de révision agréé

N. Faber
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Bericht des Réviseur d entreprises agree
An die Aktionére der

UBS (Lux) Strategy Xtra SICAV
33A, avenue JF. Kennedy,
L-1855 Luxemburg

Wir haben den beigefligten Jahresabschluss der UBS (Lux) Strategy Xtra SICAV und ihrer jeweiligen Subfonds geprift,
der aus der Nettovermogensaufstellung, der Aufstellung der Wertpapierbesténde und anderer Nettovermdgenswerte per
31. Oktober 2015, der Ertrags- und Aufwandsrechnung und den Verénderungen des Nettovermdgens fur das an diesem
Datum endende Geschéftgahr sowie aus einer Zusammenfassung bedeutsamer Rechnungslegungsmethoden und den
sonstigen Erl&uterungen zum Jahresbericht besteht.

Verantwortung des Verwatungsrats der SICAV fiir den Jahresabschluss

Der Verwdtungsrat der SICAV ist verantwortlich fir die Aufstellung und sachgerechte Gesamtdarstellung des
Jahresabschlusses in Ubereinstimmung mit den in Luxemburg geltenden gesetzlichen Bestimmungen und Verordnungen
zur Aufstellung des Jahresabschlusses und fir die internen Kontrollen, die er als notwendig erachtet, um die Aufstellung
des Jahresabschlusses zu ermdglichen, der frei von wesentlichen unzutreffenden Angaben ist, unabhangig davon, ob
diese aus Unrichtigkeiten oder Verstdf3en resultieren.

Verantwortung des Réviseur d entreprises agréé

In unserer Verantwortung liegt es, auf der Grundlage unserer Abschlusspriiffung Uber diesen Jahresabschluss ein
Prufungsurteil zu erteilen. Wir fihrten unsere Abschlussprifung nach den fir Luxemburg von der Commission de
Surveillance du Secteur Financier angenommenen internationalen Prifungsstandards (International Standards on
Auditing) durch. Diese Standards verlangen, dass wir die beruflichen Verhaltensanforderungen einhalten und die
Prifung dahingehend planen und durchfihren, dass mit hinreichender Sicherheit erkannt werden kann, ob der
Jahresabschluss frei von wesentlichen unzutreffenden Angaben ist.

Eine Abschlusspriifung beinhaltet die Durchfiihrung von Prifungshandlungen zum Erhalt von Prifungsnachweisen fir
die im Jahresabschluss enthaltenen Wertansétze und Informationen. Die Auswahl der Priifungshandlungen obliegt der
Beurteilung des Réviseur dentreprises agréé ebenso wie die Bewertung des Risikos, dass der Jahresabschluss
wesentliche unzutreffende Angaben aufgrund von Unrichtigkeiten oder Verstélen enthdt. Im Rahmen dieser
Risikoeinschétzung beriicksichtigt der Réviseur dentreprises agréé das fur die Aufstellung und die sachgerechte
Gesamtdarstellung des Jahresabschlusses eingerichtete interne Kontrollsystem, um die unter diesen Umstanden
angemessenen Prifungshandlungen festzulegen, nicht jedoch um eine Beurteilung der Wirksamkeit des internen
Kontrollsystems abzugeben. Eine Abschlussprifung umfasst auch die Beurteilung der Angemessenheit der angewandten
Rechnungslegungsgrundsétze und - methoden und der Vertretbarkeit der vom Verwaltungsrat der SICAV ermittelten
geschétzten Werte in der Rechnungslegung sowie die Beurteilung der Gesamtdarstellung des Jahresabschlusses.

Wir sind der Auffassung, dass die von uns erlangten Prifungsnachweise ausreichend und geeignet sind, um als
Grundlage fur unser Priifungsurteil zu dienen.
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Prifungsurteil

Nach unserer Beurteilung vermittelt der Jahresabschluss in Ubereinstimmung mit den in Luxemburg geltenden
gesetzlichen Bestimmungen und Verordnungen betreffend die Aufstellung des Jahresabschlusses ein den tatséchlichen
Verhdtnissen entsprechendes Bild der Vermdgens - und Finanzlage der UBS (Lux) Strategy Xtra SICAV und ihrer
jeweiligen Teilfonds per 31. Oktober 2015 sowie der Ertragslage und der Entwicklung des Nettovermédgens fir das an
diesem Datum endende Geschéftsjahr.

Sonstiges

Die im Jahresbericht enthaltenen ergdnzenden Angaben wurden von uns im Rahmen unseres Auftrags durchgesehen,
waren aber nicht Gegenstand besonderer Prifungshandlungen nach den oben beschriebenen Standards. Unser
Prufungsurteil bezieht sich daher nicht auf diese Angaben. Im Rahmen der Gesamtdarstellung des Jahresabschlusses
haben uns diese Angaben keinen Anlass zu Anmerkungen gegeben.

Luxemburg, 26. Februar 2016
ERNST & YOUNG
Société Anonyme

Cabinet de révision agréé

N. Faber
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Independent auditor’s report
To the Shareholders of

UBS (Lux) Strategy Xtra SICAV
33A, avenue JF. Kennedy,
L-1855 Luxembourg

We have audited the accompanying financial statements of UBS (Lux) Strategy Xtra SICAV and of each of its
subfunds, which comprise the statement of net assets and the statement of investments in securities and other net assets
as of 31 October 2014, and the statement of operations and the statement of changes in net assets for the year then ended,
and asummary of significant accounting policies and other explanatory notes to the financial statements.

Board of Directors of the SICAV responsibility for the financial statements

The Board of Directors of the SICAV is responsible for the preparation and fair presentation of these financial
statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation and
presentation of the financial statements and for such internal control as the Board of Directors of the SICAV determines
is necessary to enable the preparation and presentation of financial statements that are free from material misstatement,
whether due to fraud or error.

Responsibility of the “réviseur d entreprises agréé”

Our responsibility is to express an opinion on these financial statements based on our audit. We conducted our audit in
accordance with International Standards on Auditing as adopted for Luxembourg by the “Commission de Surveillance
du Secteur Financier”. Those standards require that we comply with ethical requirements and plan and perform the audit
to obtain reasonable assurance whether the financia statements are free from material misstatement.

An audit involves performing procedures to obtain audit evidence about the amounts and disclosures in the financia
statements. The procedures selected depend on the judgement of the “réviseur d entreprises agréé”, including the
assessment of the risks of material misstatement of the financial statements, whether due to fraud or error. In making
those risk assessments, the “réviseur d entreprises agréé” considers internal control relevant to the entity’s preparation
and fair presentation of the financia statements in order to design audit procedures that are appropriate in the
circumstances, but not for the purpose of expressing an opinion on the effectiveness of the entity’s internal control. An
audit also includes evaluating the appropriateness of accounting policies used and the reasonableness of accounting
estimates made by the Board of Directors of the SICAV, as well as evaluating the overall presentation of the financial
Statements.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for our audit
opinion.

Opinion
In our opinion, the financial statements give atrue and fair view of the financial position of UBS (Lux) Strategy Xtra
SICAV and of each of its subfunds as of 31 October 2014, and of the results of their operations and changes in their net

assets for the year then ended in accordance with Luxembourg legal and regulatory requirements relating to the
preparation and presentation of the financial statements.
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Other matter

Supplementary information included in the annual report has been reviewed in the context of our mandate but has not
been subject to specific audit procedures carried out in accordance with the standards described above. Consequently, we
express no opinion on such information. However, we have no observation to make concerning such information in the
context of the financial statements taken asawhole.

Luxembourg, 3 March 2015
ERNST & YOUNG

Société Anonyme

Cabinet de révision agréé

N. Faber
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Bericht des Réviseur d entreprises agree
An die Aktionére der

UBS (Lux) Strategy Xtra SICAV
33A, avenue JF. Kennedy,
L-1855 Luxemburg

Wir haben den beigefigten Jahresabschluss der UBS (Lux) Strategy Xtra SICAV und ihrer jeweiligen Teilfonds geprift,
der aus der Nettovermogensaufstellung, der Aufstellung der Wertpapierbesténde und anderer Nettovermdgenswerte per
31. Oktober 2014, der Ertrags- und Aufwandsrechnung und den Verénderungen des Nettovermdgens fur das an diesem
Datum endende Geschéftgahr sowie aus einer Zusammenfassung bedeutsamer Rechnungslegungsmethoden und den
sonstigen Erl&uterungen zum Jahresbericht besteht.

Verantwortung des Verwatungsrats der SICAV fiir den Jahresabschluss

Der Verwdtungsrat der SICAV ist verantwortlich fir die Aufstellung und sachgerechte Gesamtdarstellung des
Jahresabschlusses in Ubereinstimmung mit den in Luxemburg geltenden gesetzlichen Bestimmungen und Verordnungen
zur Aufstellung des Jahresabschlusses und fir die internen Kontrollen, die er als notwendig erachtet, um die Aufstellung
des Jahresabschlusses zu ermdglichen, der frei von wesentlichen unzutreffenden Angaben ist, unabhangig davon, ob
diese aus Unrichtigkeiten oder Verstdf3en resultieren.

Verantwortung des Réviseur d entreprises agréé

In unserer Verantwortung liegt es, auf der Grundlage unserer Abschlusspriiffung Uber diesen Jahresabschluss ein
Prufungsurteil zu erteilen. Wir fihrten unsere Abschlussprifung nach den fir Luxemburg von der Commission de
Surveillance du Secteur Financier angenommenen internationalen Prifungsstandards (International Standards on
Auditing) durch. Diese Standards verlangen, dass wir die beruflichen Verhaltensanforderungen einhalten und die
Prifung dahingehend planen und durchfihren, dass mit hinreichender Sicherheit erkannt werden kann, ob der
Jahresabschluss frei von wesentlichen unzutreffenden Angaben ist.

Eine Abschlusspriifung beinhaltet die Durchfiihrung von Prifungshandlungen zum Erhalt von Prifungsnachweisen fir
die im Jahresabschluss enthaltenen Wertansétze und Informationen. Die Auswahl der Priifungshandlungen obliegt der
Beurteilung des Réviseur dentreprises agréé ebenso wie die Bewertung des Risikos, dass der Jahresabschluss
wesentliche unzutreffende Angaben aufgrund von Unrichtigkeiten oder Verstélen enthdt. Im Rahmen dieser
Risikoeinschétzung beriicksichtigt der Réviseur dentreprises agréé das fur die Aufstellung und die sachgerechte
Gesamtdarstellung des Jahresabschlusses eingerichtete interne Kontrollsystem, um die unter diesen Umstanden
angemessenen Prifungshandlungen festzulegen, nicht jedoch um eine Beurteilung der Wirksamkeit des internen
Kontrollsystems abzugeben. Eine Abschlussprifung umfasst auch die Beurteilung der Angemessenheit der angewandten
Rechnungslegungsgrundsétze und - methoden und der Vertretbarkeit der vom Verwaltungsrat der SICAV ermittelten
geschétzten Werte in der Rechnungslegung sowie die Beurteilung der Gesamtdarstellung des Jahresabschlusses.

Wir sind der Auffassung, dass die von uns erlangten Prifungsnachweise ausreichend und geeignet sind, um als
Grundlage fur unser Priifungsurteil zu dienen.
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Prifungsurteil

Nach unserer Beurteilung vermittelt der Jahresabschluss in Ubereinstimmung mit den in Luxemburg geltenden
gesetzlichen Bestimmungen und Verordnungen betreffend die Aufstellung des Jahresabschlusses ein den tatséchlichen
Verhdtnissen entsprechendes Bild der Vermdgens - und Finanzlage der UBS (Lux) Strategy Xtra SICAV und ihrer
jeweiligen Teilfonds per 31. Oktober 2014 sowie der Ertragslage und der Entwicklung des Nettovermdgens fir das an
diesem Datum endende Geschéftsjahr.

Sonstiges

Die im Jahresbericht enthaltenen ergdnzenden Angaben wurden von uns im Rahmen unseres Auftrags durchgesehen,
waren aber nicht Gegenstand besonderer Prifungshandlungen nach den oben beschriebenen Standards. Unser
Prufungsurteil bezieht sich daher nicht auf diese Angaben. Im Rahmen der Gesamtdarstellung des Jahresabschlusses
haben uns diese Angaben keinen Anlass zu Anmerkungen gegeben.

Luxemburg, 3 Mé&rz 2015
ERNST & YOUNG
Société Anonyme

Cabinet de révision agréé

N. Faber
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