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UBS(Lux) 1-B
UBS 2015
2015 9 30 Annual Report
UBS(Lux) 1-B
2014 10 2015 30

Statement of Operations

Income

Interest on liquid assets 57,866.87
Interest on securities 10,509,228.74
Dividends 8,853,568.86
Interest received on swaps 1,870,344.17
Income on securities lending 889,416.61
Other income 339,371.35
Total income 22,519,796.60
Expenses

Interest paid on swaps 760,438.68
Flat fee 17,344,362.43
Taxe d’ abonnement 414,065.34
Cost on securities lending 355,766.62
Other commissions and fees 18,368.09
Interest on cash and bank overdraft 32,670.57
Total expenses 18,925,671.73
Net income (loss) on investments 3,594,124.87

Realized gain (loss)

Realized gain (loss) on market-priced securities 60,639,274.80
without options

Realized gain (loss) on options 115,276.33
Realized gain (loss) on yield-evaluated securities 64,325.35
and money market instruments

Realized gain (loss) on financial futures 22,954,018.33
Realized gain (loss) on forward foreign exchange 58,725,731.91
contracts

Realized gain (loss) on swaps 327,729.65
Realized gain (loss) on foreign exchange 2,145,791.11
Total realized gain (loss) 22,909,487.88
Net realized gain (loss) of the financial year 19,315,363.01

Changes in unrealized appreciation (depreciation)
Unrealized appreciation (depreciation) on market-
priced securities without options

Unrealized appreciation (depreciation) on yield- 49,227.02
evaluated securities and money market instruments
Unrealized appreciation (depreciation) on

24,729,772.31

- N 4,401,622.53
financial futures
Unrealized appreciation (depreciation) on forward 21,226,629.40
foreign exchange contracts
Unrealized appreciation (depreciation) on swaps 6,482,573.86
Total changes in unrealized appreciation 14,436,566.32
(depreciation)

Net increase (decrease) in net assets as a result

N 33,751,929.33
of operations
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2015 9 30
)
)

EUR ERSTE GROUP BK AG NPV 83,779.00 2,173,227.26 0.24
2,173,227.26 0.24

EUR BPOST -PROMESSES NPV 69,155.00 1,468,160.65 0.17
EUR KBC GROUP NV NPV 48,983.00 2,761,171.71 0.31
4,229,332.36 0.48

usb CAN PACIFIC RYS COM NPV 23,432.00 3,013,780.28 0.34
CAD CANADIAN OIL SANDS COM NPV 206,495.00 870,654.44 0.10
CAD SUNCOR ENERGY INC COM NPV * NEW 66,571.00 1,587,590.70 0.18
UsD ULTRA PETROLEUM CP COM NPV 70,300.00 402,434.04 0.04
5,874,459.46 0.66

DKK A.P. MOELLER-MAERSK SER’ B’ DKK1000 1,690.00 2,326,526.31 0.26
DKK DANSKE BANK A/S DKK10 130,256.00 3,518,224.98 0.39
DKK NOVO-NORDISK AS DKKO.2 SER' B’ 114,506.00 5,497,998.87 0.62
DKK TOPDANMARK AS DKK1 62,849.00 1,597,303.80 0.18
12,940,053.96 1.45

EUR SAMPO OYJ SER" A" NPV 188,236.00 8,146,854.08 0.92
8,146,854.08 0.92

EUR ATOS SE EURL 20,364.00 1,395,748.56 0.16
EUR DANONE EUR0.25 46,823.00 2,641,753.66 0.30
EUR INGENICO GROUP EUR1 7,615.00 820,897.00 0.09
EUR PERNOD RICARD EUR1.55 22,864.00 2,061,875.52 0.23
EUR PUBLICIS GROUPE SA EUR0.40 18,713.00 1,141,118.74 0.13
EUR SAFRAN EUR0.20 62,978.00 4,238,419.40 0.48
EUR SANOFI EUR2 52,536.00 4,459,781.04 0.50
EUR SCHNEIDER ELECTRIC EUR8 41,193.00 2,060,061.93 0.23
EUR THALES EUR3 27,894.00 1,734,169.98 0.19
EUR TOTAL EUR2.5 90,339.00 3,631,627.80 0.41
24,185,453.63 2.72

EUR CONTINENTAL AG ORD NPV 12,624.00 2,399,822.40 0.27
EUR DEUTSCHE PFAND AG NPV 178,685.00 1,858,324.00 0.21
EUR FRESENIUS MED CARE NPV 25,730.00 1,796,468.60 0.20
EUR FRESENIUS SE & CO. KGAA NPV 90,596.00 5,435,760.00 0.61
EUR SAP AG ORD NPV 33,945.00 1,967,112.75 0.22
EUR THYSSENKRUPP AG NPV 89,722.00 1,406,840.96 0.16
14,864,328.71 1.67

HKD AIA GROUP LTD USD1.00 691,000.00 3,199,002.59 0.36
usb JARDINE MATHESON COM USDO.25(BERMUDA REG) 34,000.00 1,439,193.73 0.16
4,638,196.32 0.52

usb INGERSOLL-RAND PLC SHS USD1 48,454.00 2,203,815.97 0.25
GBP SHIRE ORD GBP0.05 57,743.00 3,529,207.67 0.39
5,733,023.64 0.64

UsD CHECK POINT SFTWRE ORD ILS0.01 48,300.00 3,432,599.33 0.39
usb MOBILEYE NV EUR0.01 22,200.00 904,507.05 0.10
4,337,106.38 0.49

EUR INTESA SANPAOLO 1,560,113.00 4,923,716.63 0.55
EUR MEDIOLANUM EURO.1 209,001.00 1,335,516.39 0.15
6,259,233.02 0.70

47/83



EDINETOOOO

00000000 O0O00D0OO00oOO(EL2473)
OOoooooooooooooooooood

(@)

(@)
JPY HINO MOTORS NPV 203,000.00 1,841,897.44 0.21
JPY HITACHI NPV 458,000.00 2,058,620.47 0.23
JPY JAPAN AIRLINES CO NPV 108,200.00 3,411,406.29 0.38
JPY KDDI CORP NPV 168,700.00 3,365,477.60 0.38
JPY MITSUBISHI UFJ FIN NPV 352,900.00 1,891,105.86 0.21
JPY NGK SPARK PLUG CO NPV 85,600.00 1,747,374.15 0.20
JPY ORIX CORP NPV 249,300.00 2,856,864.54 0.32
JPY SONY CORP NPV 123,700.00 2,681,955.76 0.30
JPY SUMITOMO ELECTRIC NPV 182,000.00 2,074,065.43 0.23
JPY SUMITOMO RLTY&DEV NPV 100,000.00 2,835,713.76 0.32
JPY TOYOTA INDUSTRIES NPV 35,200.00 1,490,279.41 0.17
26,254,760.71 2.95
EUR AHOLD(KON)NV EUR0.01 152,509.00 2,655,181.69 0.30
EUR AKZO NOBEL NV EUR2 24,435.00 1,416,985.65 0.16
EUR HEINEKEN NV EUR1.60 88,825.00 6,416,718.00 0.72
EUR HUNTER DOUGLAS NV EURO.24 11,384.00 432,535.08 0.05
EUR KON KPN NV EURO.24 853,837.00 2,855,230.93 0.32
EUR NN GROUP N.V. EUR0.12 73,232.00 1,876,203.84 0.21
EUR ROYAL DUTCH SHELL PLC * A’ SHS EUR0.07 61,310.88 1,298,870.89 0.14
16,951,726.08 1.90
NOK DNB ASA NOK10 63,007.00 732,530.85 0.08
NOK GJENSIDIGE FORSIKR NOK2 60,070.00 722,989.10 0.08
1,455,519.95 0.16
SEK ASSA ABLOY SER’ B’ NPV (POST SPLIT) 185,457.00 2,969,437.30 0.33
SEK NORDEA BANK AB ORD NPV(SEK QUOTE) 383,525.00 3,818,026.05 0.43
SEK SVENSKA CELLULOSA SER’ B' NPV 88,210.00 2,202,883.98 0.25
SEK SWEDISH MATCH NPV 64,604.00 1,743,789.05 0.20
10,734,136.38 1.21
GBP GLENCORE XSTRATA ORD USD0.01 411,473.00 511,186.27 0.06
511,186.27 0.06
GBP ARM HLDGS ORD GBPO.0005 116,461.00 1,497,404.81 0.17
GBP ASHTEAD GROUP ORD GBP0.10 158,765.00 2,003,628.52 0.23
GBP ASSOCD BRIT FOODS ORD GBPO.0568 70,156.00 3,179,733.89 0.36
GBP ASTRAZENECA ORD USDO.25 79,793.00 4,527,686.88 0.51
GBP AVIVA ORD GBPO.25 669,434.00 4,106,063.77 0.46
GBP BG GROUP ORD GBPO.10 238,377.00 3,076,269.33 0.35
GBP BP ORD USDO0.25 317,432.00 1,438,721.26 0.16
GBP CAPITA PLC ORD GBP0.02066666 191,906.00 3,119,786.40 0.35
GBP DIRECT LINE INSURA ORD GBP 0.109090909 547,008.00 2,782,842.37 0.31
GBP HALMA ORD GBP0.10 163,743.00 1,603,166.28 0.18
GBP IMPERIAL TOBACCO ORD GBPO.10 59,608.00 2,760,707.07 0.31
GBP INDIVIOR PLC ORD USD2 64,384.00 197,978.18 0.02
GBP JARDINE LLOYD THOM ORD GBPO.05 83,812.00 1,158,937.13 0.13
GBP LEGAL & GENERAL GP ORD GBP0.025 843,801.00 2,726,333.12 0.31
GBP LLOYDS BANKING GROUP PLC ORD GBP0.25 1,964,293.00 2,003,422.42 0.23
GBP NEXT ORD GBPO.10 45,999.00 4,750,207.01 0.53
GBP RECKITT BENCK GRP ORD GBPO.10 63,775.00 5,181,305.68 0.58
GBP RIO TINTO ORD GBP0.10 98,753.00 2,961,570.40 0.33
GBP SMITH & NEPHEW ORD USDO.20 109,915.00 1,719,751.75 0.19
GBP STAGECOACH GROUP ORD GBPO.0054824(POST CONSO 316,690.00 1,450,829.16 0.16
GBP STANDARD LIFE ORD GBPO.1222222 306,718.00 1,614,085.57 0.18
GBP UNILEVER PLC ORD GBP0.031111 130,839.00 4,768,949.39 0.54
GBP WILLIAM HILL ORD GBP0.10 675,708.00 3,216,607.97 0.36
61,845,988.36 6.95
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usD ABBVIE INC COM USDO.01 50,721.00 2,472,322.16 0.28
usb AFFILIATED MNGRS COM USD0.01 12,354.00 1,892,416.98 0.21
usD ALLERGAN PLC COM USD0.0001 31,962.00 7,782,836.48 0.87
usD ALNYLAM PHARMACEUTICALS INC COM 6,848.00 492,994.65 0.06
usb AMAZON COM INC COM USDO.01 11,800.00 5,411,244.79 0.61
usD AMER INTL GRP COM USD2.50 79,807.00 4,062,381.85 0.46
usD AMETEK INC COM USD0.01 49,101.00 2,301,423.80 0.26
usb APPLE INC COM NPV 141,017.00 13,934,311.40 1.57
usb BK OF AMERICA CORP COM USD0.01 332,682.00 4,643,391.32 0.52
usD BOEING CO COM USD5 22,224.00 2,607,151.44 0.29
usD CELGENE CORP COM USD0.01 70,392.00 6,821,323.75 0.77
usD CHEVRON CORP COM USD0.75 30,858.00 2,180,585.93 0.25
usb COLGATE-PALMOLIVE COM USD1 30,445.00 1,730,830.64 0.19
usD DANAHER CORP COM USDO.01 32,613.00 2,489,544.21 0.28
usb DELTA AIR LINES INC 83,660.00 3,362,888.42 0.38
usb ECOLAB INC COM 39,003.00 3,833,737.21 0.43
usb ESTEE LAUDER COS CLASS’ A’ COM USDO.01 45,287.00 3,273,240.90 0.37
usD EXPRESS SCRIPTS HL COM USD0.01 39,916.00 2,895,049.82 0.33
usD FACEBOOK INC COM USD0.000006 CL * 84,486.00 6,804,292.41 0.76
usD GEN ELEC CO COM USDO.06 166,489.00 3,761,570.06 0.42
usb GILEAD SCIENCES COM USDO.001 40,752.00 3,584,715.68 0.40
usD GOOGLE INC COM USD0.001 CL" A 14,840.00 8,486,818.19 0.95
usD HAIN CELESTIAL GROUP INC COM 34,132.00 1,577,792.79 0.18
usD HCA HLDGS INC COM USDO.01 66,927.00 4,638,273.43 0.52
usb HESS CORPORATION COM USD1 26,772.00 1,200,632.76 0.13
usD HOME DEPOT INC COM USDO.05 50,671.00 5,242,547.63 0.59
usD HORMEL FOODS CORP COM 78,973.00 4,479,086.79 0.50
usD INCYTE CORPORATION COM USDO0.001 8,693.00 859,214.95 0.10
usD INTUITIVE SURGICAL COM USD0.001 5,929.00 2,441,074.87 0.27
usD LAS VEGAS SANDS CORP COM 60,036.00 2,042,165.21 0.23
usD LENNAR CORP COM CL’ A’ USD0.10 72,581.00 3,129,517.16 0.35
usb LINKEDIN CORP COM USDO.0001 10,662.00 1,816,050.22 0.20
usD LOWE S COS INC COM USDO.50 56,560.00 3,492,152.47 0.39
usD LYONDELLBASELL IND COM USD0.01 33,700.00 2,516,669.20 0.28
usD MASTERCARD INC COM USD0.0001 CLASS * 57,587.00 4,649,263.55 0.52
usb MCGRAW HILL FINANCIAL INC COM 36,566.00 2,833,557.89 0.32
usD MDU RES GROUP INC COM USD1 78,989.00 1,217,120.54 0.14
usD MICROSOFT CORP COM USD0.0000125 136,403.00 5,408,462.96 0.61
usD MORGAN STANLEY COM STK USD0.01 110,082.00 3,106,457.33 0.35
usb MYLAN NV EURO.01 51,063.00 1,841,698.88 0.21
usD NIKE INC CLASS' B’ COM NPV 41,717.00 4,595,690.47 0.52
usD OCCIDENTAL PETRLM COM USD0.20 38,699.00 2,293,338.28 0.26
usD PEPSICO INC CAP USD0.016666 47,495.00 4,012,343.56 0.45
usb PRICELINE.COM INC COM USDO.008 1,958.00 2,169,560.47 0.24
usD ROCKET FUEL INC USDO0.001 61,200.00 256,039.41 0.03
usD ROYAL CARIBBEAN COM USDO.01 42,916.00 3,425,206.22 0.38
usD SALESFORCE.COM INC COM USD0.001 53,307.00 3,315,659.58 0.37
usb SBA COMMUNICATIONS COM USDO.01 19,644.00 1,843,236.34 0.21
usD SCHLUMBERGER COM USDO0.01 20,403.00 1,260,644.94 0.14
usD SCHWAB CHARLES CORP NEW COM 98,570.00 2,521,979.12 0.28
usD SERVICENOW INC COM USDO.001 37,997.00 2,364,068.67 0.27
usD SHERWIN-WILLIAMS COM USD1 14,008.00 2,795,701.89 0.31
usD STARBUCKS CORP COM USDO0.001 86,245.00 4,391,637.89 0.49
usD SYNCHRONY FINANCIA COM USDO0.001 24,516.00 687,436.33 0.08
usb T-MOBILE US INC COM USD0.0001 97,797.00 3,487,837.46 0.39
usD THERMO FISHER SCIE COM USD1 32,150.00 3,521,883.09 0.40
usD TIME WARNER CABLE USDO0.01 18,574.00 2,984,652.52 0.34
usb TJX COS INC COM USD1 72,625.00 4,646,698.76 0.52
usb TRIPADVISOR INC COM USDO.001 27,054.00 1,527,384.62 0.17
usD UGI CORP NEW COM 50,206.00 1,566,112.36 0.18
usD UNITED RENTALS INC COM 39,369.00 2,117,902.31 0.24
usD VEECO INSTRS INC DEL COM 61,318.00 1,126,658.17 0.13
usb VERTEX PHARMACEUTI COM USDO.01 31,504.00 2,939,150.33 0.33
usD VIACOM INC NEW CL' B' NON-VTG USD0.001 44,327.00 1,713,514.04 0.19
usD VISA INC COM STK USD0.0001 55,030.00 3,434,167.79 0.39
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USD  VMWARE INC COM STK USD0.01 CLASS * A’ 45,675.00 3,223,949.16 0.36
USD  VOYA FINL INC COM USDO.01 76,658.00 2,662,513.47 0.30
USD  WELLS FARGO & CO COM USD1 2/3 88,249.00 4,059,651.65 0.46
USD  WESTROCK CO COM USDO.01 55,781.00 2,570,548.39 0.29
USD  WORKDAY INC COM USDO.001 33,316.00 2,055,220.39 0.23
USD  ZIMMER HLDGS INC COM USDO.01 23,651.00 1,990,180.00 0.22
228,877,378.40 25.72
440,011,964.97 49.44
EUR  ING GROEP NV CVA EUR0.24 109,197.00 1,381,342.05 0.16
1,381,342.05 0.16
1,381,342.05 0.16
EUR  BAYER AG NPV (REGD) 64,160.00 7,343,112.00 0.83
EUR  DAIMLER AG ORD NPV(REGD) 33,223.00 2,154,511.55 0.24
EUR  DEUTSCHE TELEKOM NPV(REGD) 173,087.00 2,749,487.00 0.31
GBP  TUI AG NPV (REGD) 132,348.00 2,187,480.35 0.24
14,434,590.90 1.62
EUR  BBVA(BILB-VIZ-ARG) EUR0.49 265,723.00 2,014,180.34 0.23
2,014,180.34 0.23
CHF  ACTELION CHFO.50(REGD) 7,553.00 856,620.96 0.09
CHF  NESTLE SA CHFO.10(REGD) 75,533.00 5,072,754.89 0.57
CHF  NOVARTIS AG CHFO.50(REGD) 205,200.00 16,819,550.69 1.89
CHF  RICHEMONT(CIE FIN) CHF1.00 (REG) SER * A’ 36,978.00 2,566,485.48 0.29
CHF  ZURICH INSURANCE GRP CHFO.10 5,184.00 1,136,908.94 0.13
26,452,320.96 2.97
42,901,092.20 4.82
AUD  AUSTRALIA 5.50000% 11-21.04.23 17,100,000.00 13,021,221.10 1.46
AUD  NEW SOUTH WALES TREASURY CORP 4.00000% 13-20.04.23 7,400,000.00 5,054,891.44 0.57
AUD  QUEENSLAND TREASURY CORP 6.00000% 10-21.04.16 10,830,000.00 6,959,873.64 0.78
25,035,986.18 2.81
GBP  BRITISH TELECOMMUNICATIONS PLC 5.75000% 99-07.12.28 1,000,000.00 1,631,194.07 0.18
1,631,194.07 0.18
USD  APPLE INC 2.40000% 13-03.05.23 1,000,000.00 868,249.94 0.10
USD  E.ON INTERNATIONAL FINANCE BV-REG-S 6.65000% 08-30.04.38 1,000,000.00 1,061,579.40 0.12
USD  ENEL FINANCE INTERNATIONAL SA-REG-S 5.12500% 09-07.10.19 1,000,000.00 984,920.94 0.11
USD  GDF SUEZ-REG-S 1.62500% 12-10.10.17 1,000,000.00 898,980.52 0.10
USD  GOLDMAN SACHS GROUP INC 3.62500% 13-22.01.23 1,000,000.00 907,534.15 0.10
USD  HSBC HOLDINGS PLC 4.00000% 12-30.03.22 1,000,000.00 940,959.46 0.11
USD  INTERNATIONAL BUSINESS MACHINES CORP 3.37500% 13-01.08.23 500,000.00 456,205.15 0.05
USD  PETROLEOS MEXICANOS 3.50000% 13-30.01.23 1,000,000.00 808,510.64 0.09
USD  TAQA ABU DHABI NATIONAL ENERGY CO-REG-S 3.62500% 12-12.01.23 1,000,000.00 879,032.48 0.10
USD  TEVA PHARMACEUTICAL FINANCE IV LLC 2.25000% 12-18.03.20 1,000,000.00 884,430.01 0.10
USD  TOTAL CAPITAL CANADA LTD 2.75000% 13-15.07.23 1,000,000.00 859,748.26 0.10
USD  VALE OVERSEAS LTD 4.37500% 12-11.01.22 1,000,000.00 790,091.83 0.09
USD  VERIZON COMMUNICATIONS INC 3.50000% 11-01.11.21 1,000,000.00 915,923.85 0.10
USD  WAL-MART STORES INC 6.50000% 07-15.08.37 500,000.00 588,086.45 0.07
11,844,253.08 1.34
38,511,433.33 4.33
AUD  QUEENSLAND TREASURY CORP-144A-REG-S 3.50000% 12-21.09.17 7,880,000.00 5,096,484.78 0.57
5,096,484.78 0.57
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EUR ABBEY NATIONAL TREASURY SERV PLC 3.37500% 10-20.10.15 3,000,000.00 3,004,620.00 0.34
EUR BMW US CAPITAL LLC 1.00000% 13-18.07.17 2,000,000.00 2,012,120.00 0.23
EUR CAISSE DE REFINANCEMENT DE L' HABITAT 4.10000% 04-25.10.15 3,000,000.00 3,007,350.00 0.34
EUR DEUTSCHE BANK AG-SUB 5.00000% 10-24.06.20 2,000,000.00 2,269,360.00 0.24
EUR GAS NATURAL CAPITAL MARKETS SA 6.00000% 12-27.01.20 1,000,000.00 1,202,440.00 0.13
EUR GE CAPITAL EUROPEAN FUNDING-REG-S 1.25000% 12-15.10.15 3,000,000.00 3,000,660.00 0.34
EUR ORANGE-REG-S 1.87500% 13-02.10.19 2,000,000.00 2,085,640.00 0.23
EUR POHJOLA BANK PLC 1.75000% 13-29.08.18 1,000,000.00 1,035,160.00 0.12
EUR SHELL INTERNATIONAL FINANCE BV 1.62500% 14-24.03.21 1,000,000.00 1,030,060.00 0.12
EUR TELECOM ITALIA SPA-REG-S 3.25000% 15-16.01.23 2,000,000.00 1,942,140.00 0.22
EUR TEOLLISUUDEN VOIMA OY REG-S 2.50000% 14-17.03.21 500,000.00 492,340.00 0.06
EUR UNICREDIT SPA 3.37500% 12-11.01.18 500,000.00 526,695.00 0.06
EUR WELLS FARGO & CO-REG-S 2.62500% 12-16.08.22 1,000,000.00 1,078,330.00 0.12
22,686,915.00 2.55

GBP ROYAL BANK OF SCOTLAND PLC 6.87500% 10-17.05.25 1,000,000.00 1,723,917.80 0.19
1,723,917.80 0.19

usb NESTLE HOLDINGS INC-REG-S 2.25000% 13-12.03.19 1,000,000.00 917,133.25 0.11
usb ROYAL BANK OF CANADA 1.45000% 13-09.09.16 2,000,000.00 1,804,298.32 0.20
usb SUN HUNG KAI PROPERTIES LTD-REG-S 4.50000% 12-14.02.22 2,000,000.00 1,907,404.26 0.22
4,628,835.83 0.53

34,136,153.41 3.84

EUR DNB BANK ASA-REG-S-SUB 4.750%/12M EUSA5+325BP 12-08.03.22 1,000,000.00 1,049,460.00 0.12
EUR PACCAR FINANCIAL CORP-REG-S 3M EURIBOR+38BP 13-24.06.16 1,700,000.00 1,701,768.00 0.19
2,751,228.00 0.31

GBP BARCLAYS BANK PLC-SUB 6.750%/3M LIBOR+249BP 07-16.01.23 1,000,000.00 1,458,081.72 0.17
GBP IMPERIAL TOBACCO FINANCE 9.00000%/RATING LINKED 09-17.02.22 500,000.00 899,439.22 0.10
2,357,520.94 0.27

usb UNITED OVERSEAS BANK LTD-REG-S-SUB 2.875%/VAR 12-17.10.22 2,000,000.00 1,806,369.54 0.20
1,806,369.54 0.20

6,915,118.48 0.78

AUD AUSTRALIA 2.75000% 12-21.04.24 20,000,000.00 12,776,200.17 1.44
AUD AUSTRALIA 4.25000% 11-21.07.17 17,500,000.00 11,480,065.29 1.29
AUD AUSTRALIA 6.00000% 04-15.02.17 17,000,000.00 11,291,953.51 1.27
AUD QUEENSLAND TREASURY CORP 6.00000% 11-21.07.22 5,600,000.00 4,218,178.09 0.47
AUD QUEENSLAND TREASURY CORP-REG-S 4.25000% 12-21.07.23 6,300,000.00 4,310,424.65 0.48
AUD SOUTH AUSTRALIAN GOV FIN AUTHORITY 5.75000% 10-20.09.17 7,410,000.00 4,995,525.60 0.56
AUD TREASURY CORP OF VICTORIA 5.750000% 04-15.11.16 7,135,000.00 4,673,494.42 0.53
AUD TREASURY CORP OF VICTORIA 6.00000% 03-17.10.22 4,700,000.00 3,591,912.66 0.40
57,337,754.39 6.44

CAD CANADA, GOVERNMENT 1.50000% 12-01.06.23 600,000.00 408,602.42 0.05
CAD CANADA, GOVERNMENT 3.25000% 10-01.06.21 1,400,000.00 1,053,293.93 0.12
CAD CANADA, GOVERNMENT 4.25000% 07-01.06.18 500,000.00 366,826.68 0.04
CAD CANADA, GOVERNMENT 5.75000% 01-01.06.33 600,000.00 620,070.28 0.07
2,448,793.31 0.28
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EUR GERMANY, REPUBLIC OF 4.75000% 98-04.07.28 7,250,000.00 10,737,866.26 1.21
EUR GERMANY, REPUBLIC OF 4.00000% 05-04.01.37 2,850,000.00 4,343,707.80 0.49
EUR GERMANY, REPUBLIC OF 3.75000% 08-04.01.19 13,000,000.00 14,670,500.00 1.65
EUR GERMANY, REPUBLIC OF 3.00000% 10-04.07.20 6,800,000.00 7,790,080.00 0.87
EUR GERMANY, REPUBLIC OF 2.25000% 11-04.09.21 7,000,000.00 7,900,200.00 0.89
EUR ITALY, REPUBLIC OF BTP 3.75000% 10-01.03.21 4,200,000.00 4,820,970.00 0.54
EUR ITALY, REPUBLIC OF-BTP 4.00000% 05-01.02.37 2,100,000.00 2,576,490.00 0.29
EUR ITALY, REPUBLIC OF-BPT 3.75000% 06-01.08.16 8,600,000.00 8,864,450.00 1.00
EUR ITALY, REPUBLIC OF-BTP 4.00000% 06-01.02.17 8,600,000.00 9,047,406.40 1.01
EUR ITALY, REPUBLIC OF-BTP 3.50000% 12-01.11.17 9,150,000.00 9,782,265.00 1.10
EUR MONDELEZ INTERNATIONAL INC 2.37500% 13-26.01.21 2,000,000.00 2,097,580.00 0.24
82,631,515.46 9.29
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 4.50000% 07-07.12.42 700,000.00 1,337,743.07 0.15
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 4.75000% 07-07.12.30 700,000.00 1,274,479.78 0.14
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 4.25000% 10-07.12.40 700,000.00 1,271,345.11 0.14
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 2.25000% 13-07.09.23 960,000.00 1,369,613.54 0.15
GBP UNITED KINGDOM OF GREAT BRITAIN & N IRL 3.25000% 12-22.01.44 850,000.00 1,334,886.59 0.15
GBP UNITED KINGDOM TREASURY GILT 1.75000% 13-22.07.19 2,580,000.00 3,599,436.82 0.40
10,187,504.91 1.13
usb CHINA OVERSEAS FINANCE CAYMAN I11-REG-S 5.50000% 10-10.11.20 1,000,000.00 964,255.32 0.11
usD PFIZER INC 7.20000% 09-15.03.39 1,000,000.00 1,231,150.73 0.14
2,195,406.05 0.25
154,800,974.12 17.39
usb DEUTSCHE TELEKOM INTL FIN 8.250%/RATING LINKED 00-15.06.30 1,000,000.00 1,280,785.66 0.14
1,280,785.66 0.14
1,280,785.66 0.14
usb AMERICA, UNITED STATES OF 1.25000% 13-30.11.18 5,500,000.00 4,966,732.81 0.56
usb AMERICA, UNITED STATES OF 2.00000% 15-15.02.25 2,300,000.00 2,052,422.12 0.23
usb AMERICA, UNITED STATES OF 1.00000% 12-31.08.19 6,000,000.00 5,336,858.23 0.60
12,356,013.16 1.39
12,356,013.16 1.39
732,294,877.38 82.29
usb 21ST CENTURY FOX AMERICA INC 3.00000% 13-15.09.22 1,000,000.00 882,872.12 0.10
usb ABBVIE INC 2.90000% 13-06.11.22 1,000,000.00 872,846.58 0.10
usD CITIGROUP INC 3.37500% 13-01.03.23 2,000,000.00 1,800,284.88 0.20
usb JPMORGAN CHASE & CO 1.80000% 13-25.01.18 1,000,000.00 896,619.94 0.10
usb KRAFT FOODS GROUP INC 3.50000% 12-06.06.22 1,000,000.00 913,992.38 0.10
usD MORGAN STANLEY 3.75000% 13-25.02.23 1,000,000.00 917,566.85 0.10
usD MORGAN STANLEY 4.75000% 12-22.03.17 2,000,000.00 1,876,961.26 0.21
usb TIME WARNER CABLE INC 4.00000% 11-01.09.21 500,000.00 456,886.90 0.05
8,618,030.91 0.96
8,618,030.91 0.96
usD BANK OF AMERICA CORP 3.30000% 13-11.01.23 2,000,000.00 1,778,013.88 0.20
usb GENERAL ELECTRIC CAPITAL CORP 3.10000% 13-09.01.23 1,500,000.00 1,373,977.16 0.15
3,151,991.04 0.35
3,151,991.04 0.35
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usb AMERICA MOVIL SAB DE CV 3.12500% 12-16.07.22 1,000,000.00 869,787.24 0.10
Usb UNILEVER CAPITAL CORP 2.20000% 13-06.03.19 1,000,000.00 913,708.39 0.10
1,783,495.63 0.20
1,783,495.63 0.20
usb AMERICA, UNITED STATES OF 3.62500% 14-15.02.44 1,600,000.00 1,648,338.99 0.19
usb AMERICA, UNITED STATES OF 1.87500% 10-30.09.17 3,200,000.00 2,936,096.39 0.33
4,584,435.38 0.52
4,584,435.38 0.52
18,137,952.96 2.03
usb GOOGLE INC COM USD0.001 CL' C 12,928.00 7,046,498.33 0.79
7,046,498.33 0.79
7,046,498.33 0.79
7,046,498.33 0.79

2010 12 17 41 (1) e ucITs ucls

usb UBS (IRL) INVESTOR SELECTION PLC - GLOB EMER MKT OPP-1-X USD 129,295.00 16,122,348.08 1.81
16,122,348.08 1.81
usb UBS (LUX) BOND SICAV - USD HIGH YIELD U-X-ACC 776.00 10,097,607.45 1.13
usb UBS (LUX) EMERGING ECONOMIES FUND-GLOBAL BONDS (USD)-U-X ACC 1,104.00 10,051,172.05 1.13
usb UBS (LUX) EQUITY SICAV - EM GROWTH (USD)-U-X-ACC 808.00 13,057,236.57 1.47
usb UBS (LUX) INST FUND - EMERGING MARKETS EQUITY FA 1,683.00 25,553,013.50 2.87
58,759,029.57 6.60
74,881,377.65 8.41
2010 12 17 41 (1) e UCITS UCIs 74,881,377.65 8.41
832,360,706.32 93.52
usb US 5YR TREASURY NOTE FUTURE 31.12.15 673.00 480,882.08 -0.05
EUR EURO-BUND FUTURE 08.12.15 172.00 278,640.00 -0.03
759,522.08 0.08
SEK OMX 30 INDEX FUTURE 16.10.15 1,193.00 989,521.38 0.11
EUR EURO STOXX 50 INDEX FUTURE 18.12.15 1,819.00 1,755,335.00 0.20
usb RUSSELL 2000 MINI INDEX FUTURE 18.12.15 460.00 1,885,330.35 0.21
EUR DAX INDEX FUTURE 18.12.15 132.00 1,564,200.00 0.18
GBP FTSE 100 INDEX FUTURE 18.12.15 562.00 732,128.04 0.08
CAD S&P/TSX 60 INDEX FUTURE 17.12.15 105.00 202,063.89 0.02
Usb NASDAQ 100 E-MINI FUTURE 18.12.15 369.00 543,245.36 0.06
CHF SWISS MARKET INDEX FUTURE 18.12.15 115.00 329,721.01 0.04
JPY NIKKEI 225 (SGX) INDEX FUTURE 10.12.15 1,416.00 2,280,375.72 0.26
AUD SP1 200 INDEX FUTURE 17.12.15 113.00 35,545.02 0.00
usb MINI MSCI EMERGING MARKETS INDEX FUTURE 18.12.15 455.00 41,171.14 0.00
EUR AMSTERDAM EXCHANGE INDEX FUTURE 16.10.15 221.00 448,630.00 0.05
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SGD MSCI SINGAPORE INDEX FUTURE 29.10.15 40.00 12,600.84 0.00
usD S&P500 EMINI FUTURE 18.12.15 652.00 1,426,992.16 0.16
usD MSCI TAIWAN INDEX FUTURE 29.10.15 335.00 50,901.99 0.01
HKD HANG SENG CHINA ENTERPRISES INDEX FUTURE 29.10.15 162.00 80,522.55 -0.01
4,150,922.29 0.47

4,910,444.37 0.55

usD BARCLAYS/CDX.EM.23 JUN20 CDI REC 1.00000% 15-20.06.20 39,500,000.00 4,294,100.29 0.48
usD CME/CDX.NA.HY.24 JUN20 CDI REC 5.00000% 15-20.06.20 42,570,000.00 1,118,322.00 0.12
3,175,778.29 0.36

3,175,778.29 0.36

8,086,222.66 0.91

usb 7,993,086.10 WD 260,000,000.00 8.10.2015 106,335.29 0.01
usb 30,915,193.59 MYR 128,000,000.00 8.10.2015 1,585,735.75 0.18
MYR 22,600,000.00 usD 5,470,885.93 8.10.2015 291,345.60 0.03
usb 2,753,518.07 MXN 45,500,000.00 8.10.2015 62,659.88 0.01
usb 4,917,396.17 BRL 17,500,000.00 8.10.2015 477,362.16 0.05
MYR 22,600,000.00 usD 5,476,602.55 8.10.2015 296,466.87 0.03
usb 2,754,172.10 MXN 45,500,000.00 8.10.2015 63,246.08 0.01
MYR 22,600,000.00 usD 5,487,264.21 8.10.2015 306,018.19 0.03
usb 2,754,618.97 MXN 45,500,000.00 8.10.2015 63,646.60 0.01
EUR 47,654,724.25 AUD 72,130,000.00 8.10.2015 2,295,169.15 0.26
EUR 12,018,984.52 HKD 103,250,000.00 8.10.2015 85,181.96 0.01
EUR 11,184,926.79 JPY 1,540,000,000.00 8.10.2015 334,235.13 0.04
EUR 45,369,244.50 GBP 32,275,000.00 8.10.2015 1,576,906.68 0.18
EUR 20,321.08 SEK 191,918.00 8.10.2015 179.28 0.00
EUR 18,037,391.05 CHF 19,502,893.00 8.10.2015 154,683.61 0.02
EUR 6,283,678.60 DKK 46,880,000.00 8.10.2015 570.56 0.00
EUR 216,137,346.84 usD 239,342,933.08 8.10.2015 1,737,992.11 0.20
EUR 1,625,617.09 ILS 6,900,000.00 8.10.2015 50,807.79 0.01
EUR 1,759,364.22 THB 70,000,000.00 8.10.2015 32,097.58 0.00
EUR 2,380,444.05 NZD 4,025,000.00 8.10.2015 74,934.99 0.01
EUR 1,923,381.12 NOK 17,570,000.00 8.10.2015 78,446.21 0.01
MXN 224,500,000.00 EUR 12,271,025.13 8.10.2015 409,876.42 0.05
EUR 7,780,729.41 CAD 11,300,000.00 8.10.2015 230,939.75 0.03
EUR 2,824,253.80 ZAR 40,500,000.00 8.10.2015 203,049.51 0.02
EUR 529,416.95 DKK 3,950,000.00 8.10.2015 79.30 0.00
EUR 297,265.06 HKD 2,550,000.00 8.10.2015 2,531.92 0.00
usb 7,500,000.00 EUR 6,734,218.36 8.10.2015 15,845.10 0.00
EUR 520,945.20 HKD 4,550,000.00 8.10.2015 4,951.18 0.00
EUR 603,383.22 CHF 650,000.00 8.10.2015 7,381.39 0.00
EUR 507,388.50 CHF 550,000.00 8.10.2015 3,079.26 0.00
EUR 542,033.62 JPY 75,000,000.00 8.10.2015 18,964.53 0.00
usb 3,550,000.00 EUR 3,089,299.02 8.10.2015 90,730.99 0.01
JPY 979,555,116.00 CHF 7,687,000.00 8.10.2015 278,616.34 0.03
JPY 980,245,883.00 CHF 7,687,000.00 8.10.2015 283,782.84 0.03
EUR 7,108,871.06 CHF 7,687,000.00 8.10.2015 60,461.78 0.01
EUR 7,088,411.96 CHF 7,687,000.00 8.10.2015 40,002.68 0.00
CAD 1,750,000.00 EUR 1,154,177.69 8.10.2015 15,037.52 0.00
EUR 2,465,147.17 JPY 340,000,000.00 8.10.2015 78,044.42 0.01
GBP 750,000.00 EUR 1,028,435.56 8.10.2015 10,797.97 0.00
EUR 336,593.24 HKD 3,000,000.00 8.10.2015 10,151.63 0.00
EUR 248,241.21 SGD 400,000.00 8.10.2015 3,731.25 0.00
SEK 7,500,000.00 EUR 785,389.74 8.10.2015 15,747.86 0.00
usb 4,200,000.00 EUR 3,654,423.77 8.10.2015 107,865.25 0.01
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1,046,551.15 CHF 1,130,000.00 8.10.2015 10,424.90 0.00
686,069.62 HKD 6,100,000.00 8.10.2015 18,978.28 0.00
3,000,000.00 EUR 2,615,920.14 8.10.2015 71,429.16 0.01
1,752,797.17 JPY 240,000,000.00 8.10.2015 42,396.90 0.00
2,246,732.62 SEK 21,500,000.00 8.10.2015 49,861.83 0.01
2,250,000.00 EUR 1,991,398.93 8.10.2015 24,113.05 0.00
2,248,462.18 SEK 21,500,000.00 8.10.2015 48,132.27 0.01
2,247,158.36 SEK 21,500,000.00 8.10.2015 49,436.09 0.01
1,000,000.00 EUR 672,018.62 8.10.2015 3,895.64 0.00
266,435.99 usb 300,000.00 8.10.2015 2,298.94 0.00
1,000,000.00 EUR 921,327.82 8.10.2015 4,401.93 0.00
140,000,000.00 EUR 1,027,105.31 8.10.2015 20,091.23 0.00
400,000,000.00 EUR 2,934,373.47 8.10.2015 57,616.64 0.01
739,629.77 GBP 540,000.00 8.10.2015 6,930.70 0.00
322,416.91 CHF 350,000.00 8.10.2015 1,492.85 0.00
629,544.66 SEK 6,000,000.00 8.10.2015 11,365.42 0.00
241,236.32 DKK 1,800,000.00 8.10.2015 53.11 0.00
65,000,000.00 EUR 478,302.01 8.10.2015 7,896.38 0.00
2,250,000.00 EUR 2,004,490.06 8.10.2015 11,021.92 0.00
1,109,836.85 JPY 150,000,000.00 8.10.2015 12,159.44 0.00
263,729.57 JPY 35,000,000.00 8.10.2015 1,930.44 0.00
490,000,000.00 EUR 3,693,324.43 8.10.2015 28,136.55 0.00
1,015,538.49 JPY 135,000,000.00 8.10.2015 5,741.83 0.00
44,927,864.97 AUD 72,295,000.00 19.11.2015 396,112.98 0.04
979,400.75 THB 40,000,000.00 19.11.2015 5,307.50 0.00
1,939,355.28 NOK 18,000,000.00 19.11.2015 51,949.78 0.01
233,329.66 PLN 990,000.00 19.11.2015 626.54 0.00
293,912.20 SGD 470,000.00 19.11.2015 1,479.15 0.00
4,418,872.14 NzD 7,895,000.00 19.11.2015 85,564.97 0.01
5,537,744.68 SEK 52,250,000.00 19.11.2015 45,079.87 0.01
5,811,490.25 DKK 43,345,000.00 19.11.2015 743.22 0.00
2,577,978.60 ZAR 40,500,000.00 19.11.2015 21,268.86 0.00
43,105,102.70 GBP 31,445,000.00 19.11.2015 477,875.55 0.05
47,315,382.95 CHF 51,500,192.00 19.11.2015 53,570.32 0.01
482,335,226.00 EUR 3,591,379.72 19.11.2015 16,560.72 0.00
11,957,777.06 HKD 103,685,000.00 19.11.2015 17,138.00 0.00
1,569,218.93 ILS 6,900,000.00 19.11.2015 5,302.32 0.00
177,712,311.50 usb 199,035,834.04 19.11.2015 447,278.46 0.05
5,574,821.54 CAD 8,250,000.00 19.11.2015 67,912.10 0.01
111,220,000.00 EUR 5,875,192.98 19.11.2015 24,095.71 0.00
387,299.42 SEK 3,650,000.00 8.10.2015 2,587.54 0.00
3,193,797.73 GBP 2,330,000.00 8.10.2015 32,336.94 0.00
5,672,819.88 JPY 702,000,000.00 8.10.2015 49,387.98 0.01
5,614,835.50 JPY 695,000,000.00 8.10.2015 50,195.56 0.01
3,780,061.85 EUR 3,470,000.00 8.10.2015 3,963.44 0.00
1,102,152.04 CHF 1,200,000.00 8.10.2015 1,840.98 0.00
1,370,535.85 JPY 185,000,000.00 8.10.2015 13,259.58 0.00
3,784,329.95 EUR 3,470,000.00 8.10.2015 49.91 0.00
690,332.79 DKK 5,150,000.00 8.10.2015 23.08 0.00
387,428.55 SEK 3,650,000.00 19.11.2015 2,567.81 0.00
3,190,814.84 GBP 2,330,000.00 19.11.2015 32,238.30 0.00
3,797,562.68 EUR 3,485,000.00 19.11.2015 29.64 0.00
1,103,038.50 CHF 1,200,000.00 19.11.2015 1,796.49 0.00
5,667,323.22 JPY 702,000,000.00 19.11.2015 50,152.40 0.01
690,536.34 DKK 5,150,000.00 19.11.2015 39.33 0.00
5,609,372.80 JPY 695,000,000.00 19.11.2015 50,972.55 0.01
1,370,325.71 JPY 185,000,000.00 19.11.2015 13,502.27 0.00
3,793,279.62 EUR 3,485,000.00 19.11.2015 3,900.93 0.00
343,279.28 GBP 250,000.00 8.10.2015 4,066.75 0.00
342,959.99 GBP 250,000.00 19.11.2015 4,056.93 0.00
34,560,800.00 EUR 23,079,599.40 19.10.2015 6,940.22 0.00
15,019,900.00 EUR 9,387,484.44 19.10.2015 69,365.43 0.01
42,743,200.00 EUR 58,418,526.33 19.10.2015 433,353.43 0.05
3,500,000.00 EUR 3,085,002.39 8.10.2015 50,238.46 0.01
3,500,000.00 EUR 3,082,747.10 19.11.2015 50,148.88 0.01
1,500,000.00 EUR 1,331,334.56 8.10.2015 12,340.09 0.00

55/83



EDINETOOOO
00000000 O0O00D0OO00oOO(EL2473)
OOoooooooooooooooooood

)
)

UsD 1,500,000.00 EUR 1,330,343.90 19.11.2015 12,325.81 0.00
usD 750,000.00 EUR 661,309.76 19.11.2015 10,025.09 0.00
HKD 7,500,000.00 EUR 853,256.01 19.11.2015 12,943.18 0.00
HKD 7,500,000.00 EUR 853,919.72 8.10.2015 12,942.45 0.00
UsD 750,000.00 EUR 661,802.86 8.10.2015 10,034.47 0.00
EUR 2,186,553.22 usD 2,500,000.00 8.10.2015 52,904.53 0.01
EUR 2,185,167.61 usD 2,500,000.00 19.11.2015 52,615.23 0.01
usD 1,300,000.00 EUR 1,148,784.37 19.11.2015 14,862.71 0.00
usD 1,300,000.00 EUR 1,149,577.75 8.10.2015 14,940.28 0.00
EUR 689,559.43 CHF 750,000.00 8.10.2015 1,865.02 0.00
EUR 690,112.71 CHF 750,000.00 19.11.2015 1,836.45 0.00
usD 2,600,000.00 EUR 2,338,175.76 8.10.2015 9,139.70 0.00
usD 2,600,000.00 EUR 2,336,610.28 19.11.2015 9,316.12 0.00
EUR 575,655.20 GBP 421,900.00 19.10.2015 3,308.15 0.00
EUR 164,726.79 SGD 264,500.00 19.10.2015 1,808.06 0.00
EUR 555,716.51 JpY 75,000,000.00 8.10.2015 5,281.64 0.00
EUR 555,653.10 JpY 75,000,000.00 19.11.2015 5,358.24 0.00
usD 3,750,000.00 EUR 3,358,114.73 19.11.2015 1,440.46 0.00
usD 3,750,000.00 EUR 3,360,293.34 8.10.2015 1,106.71 0.00
EUR 338,832.13 CAD 506,100.00 19.10.2015 758.43 0.00
usD 7,670,000.00 EUR 6,820,936.63 19.11.2015 44,581.14 0.00
usD 7,680,000.00 EUR 6,834,077.84 8.10.2015 45,536.37 0.01
usD 940,000.00 EUR 838,404.64 8.10.2015 3,631.47 0.00
EUR 1,038,184.42 JpY 140,000,000.00 8.10.2015 9,012.12 0.00
EUR 1,038,032.01 JpY 140,000,000.00 19.11.2015 9,189.16 0.00
usD 940,000.00 EUR 837,871.06 19.11.2015 3,535.29 0.00
EUR 1,710,983.13 GBP 1,264,100.00 19.10.2015 3,887.47 0.00
7,193,382.34 0.81
61,447,364.19% 6.90
2,007,078.60 0.23
839,842.26 0.09
890,068,309.33 100.00

* 2015 9 30 EUR 4,260,000
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