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BRARHITTARR(L18,324,607,628M T,
CE2) 10O WHEERERE. 55122850.8694M., 55123H50.8723M. £5124H50.8832M. £5125H10.8908M. £12680.7794M. %
127830.8640MHTY,
(E3) B127HKRICBV CTHIEEREEN TAZ FO> TH Y, ZDZEEEF20,230,292,575M T,



UBSHFRAH A > T SEFIRIE

(BE#ERE) MO—X (BRAHEIY)

T =M =008 (520195108268 S2019E115258) 1248 (520196128268 E200E18278)  £1268 (H2020828268 F2020638250)
Ml Ny 1238 (30195118268 F20195128258) 21258 (B2020% 15288 E20008208050) 21278 (B2020538268 Z2020£45278)
1B El % 122 B | B 123 H3 | & 124 B | 8, 125 M| & 126 Hi | #| 127 M
AR % = Il #&= 16494099779 | 3,243,063543M 94735,217M 118,843,677/ 129,455,000/ 205,627,783
T RE Y S 164,995,764 3243130694 94,819,063 118,886,559 129,500,854 205,659,084
% i F B|a 54767 | & AL PN 83846 | & 088 | a 5854 | 31301
(B) BsE&EEER |~ 7233115 | A 2523665801 1,868,874,166 1294148798 | ~16,582,092351 12,633,504,626
= B &% 10,265,338 30,809,769 1,877,972.440 1,303487.498 63,810,152 12,700,655,815
= OB 8| 8259493 | A 2554475570 | A 9098274 | A 9338700 | A16645902503 | A 67.151.189
(C)fE £ 8 B |2 117048827 |~ 110886124 |~ 120200846 |~ 105003763 |~ 10120533 | A 109212898
(D) MEBRE(A+B+C) | A 24538985 608511618 1,843,408,537 1307.988712 | A16553842,685 12729919511
(E)RIEAR MR IB 25 & | A 7986141950 | A 7843035845 | A 7283167593 | A 5481928158 | A 4239569538 | 420761115444
(F) BIEERIBRS | A12961910387 | A12741654104 | A12575073135 | A12340473006 | 212119296401 | A12,050,344982
R sAg88) [ 613845181) [( 491188890) |(  486642218) |( 478448369) |(  471030778) |(  471,158949)
(GEEIRISIANER) [(A13575755568) |(A13232842004) [(A13061715353) |(A12818921375) [(A12500327.179) |(A12521,503.931)
(G) B (D+E+F)| 2200972591324 | 219976178331 | A18014832191 | A16514412450 | £30912708624 | 220081540915
(IR % % B |2 161861600 |-~ 157661423 |~ 155543351 | A 152620604 | A 149843643 | A 148751660
TEHEHIERS(GHH) | £21134452024 | 220133839754 | A18170375542 | A16667,03305 | A33,062552267 | A20230292575
BINETEIERS | A13072785583 | A12741654104 | A12575073,135 | A12340473006 | 212119296401 | 212,050,344.982
(S4B 8 (502960085 [( 491188890) |(  486642218) |(  478448369) |(  471030778) |(  471,158949)
(GEEIERATNEE) [(A13575755568) [(A13232842994) |(A13061715353) |(A12818921375) [(A12590327,179) |(A12,521,503931)
SRERBIS 19,700 2975,273,001 2871263685 2,780,144,872 2612.953561 2646530728
2 A 1B % S| A 8061687041 | AT0367458651 | A 8466566092 | A 7106704922 | A23556209427 | A10826478321
GE1) BEROKRODT(B) AMISTE RS IROFMER CEBEDESHET,
(¥2) BHEORRODT(CESERMEIC[H TR TN T 2 RSB EESH TERLTVET .
(¥3) BROKRODTEBIETEERS DD, EEDBNREOR. BNRER UMiEEn S L3IV e2Ems L L ET,

(x4)

(£5)

(x6)

Cx7)

(£8)

(x9)

12285t EHERICB (T D ERITREOEHFNG (47,792,170M) . BEREREOEMIIZSSFEREE (0F) . EEEHRUCEE
TRNERES (613,845,181A) BLUDEERBEIIS (3,.213,.934A) KW HENFRINE (664,851,285 (10,000047
WA1M) T&HY. 55161,861,600 (10,0000%7=1) 10M) ZHESEE LTHBIET,

251 23HAST B HARIRIC BT 2 EAERE DENEING (3,132,177,.419M) . BRI OEMIESSIEEEE (0M) « S5E0=IC
RET BINZEFES (491,188,890M) BIUDELEREIIE (757,005M) &Y HEIRINGF3,624,123,3140 (10,0000
M1zW2290) THY. 55157,661,423A (10,0000 10H) #HESEELTHBUET,

1 24BIETEHRRIC DT 2 BFERE DM ZINES (88,941,536M) « BRIEMEOAEMIIAEERE (0M) « E5EORITRTE
TRNERAES (486,642,218A) BLUDEEMBEIIS (2,937,865,500M) &KW HEHHRINGE3,513,449,2548 (10,000
02724 225M) THYW. 535155,543,3518 (10,0004 10M) ZHEEEELTBIET,

125t B HERICHIF 2 EBRAEMREBOEXEFIE (110,012,861H) . BEREREOEMIISEEGFEE (0M) . SEENRICH
ETDINEBES (478,448,369M) S KIUDELEMBEIIS (2,822,752,615A) KW HENRINEIF3,411,213,845M
(10,0000 223M) THY. 35152,620,604H (10,00000H7=W 10M) ZHEEEELTHIET,

551 26 s ERIRIRIC B T 2 B RIS ORSSEING (28,249,666M) . BREREODEMIISSEME (0M) « EEORICHETE
TRNEREES (471,030,778A) BLUDEEMBIIS (2,734,547,538M) KW HEuHRINGE3,233,827,982 (10,000
072 215M) THY. 55149,843,643F (10,0004 10M) #HEEHEELTBIET,

1278 TERARK(IC DT 2 BERIZREBOESEING (203,880,377H) « BRERBOEMIIESSEREE (0A) « SEARICE
ETDNRFAESE (471,158,9490) S LUDEEMEIIE (2,591,402,011) LW HESRINEIF3,266,441,337H
(10,0000%7=4219M) THY. 55148,751,660 (10,00000H7=H 10M) ZHESEELTHIET,
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ONBeEZBIRET 218G
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OREEDXZITDONT
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TENEEERVEFT,

HERDEEMBNERTAZ FE3HGF. TODEHDIEEN
THALRSE (FRIDEE) S, BYDEHNEESESEBY
=S

OnAhRE (FRIDEE) HREULCEEE. DESREERIC
B2 DZBEEDERITAN SHZTAILRE (FRI9EkE) =8
BRUTEERN. ZDHDELDZHEEDERTASFIED,

OBZICDNT
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UBSHFRNHA VT SESFRE (BEERE) HO—X (BRADER)

TARUVERARTHEREREE /70—NL- T4z VT - €98 —-a—KL—F-KY
F-2T72 FOERRKR

SEER

W7 7 Fid, UBSHARASA 7 TE5EE BEERAD) 0% 7 7 v RBPRENS LT 5/ EREEEE
HTT,

TEBELLT, BHEINTHDIY T 7 FOBEEHHEER TOBREAMAEAFEOBMIL, 20184£10H 31 H BI7E
DOEBitiAnnual Report/HDOIHHTH Y | BIHIOSZFH IS XER I N, BEEZZ T2 DT,

BRHEE HEHKTE 20184108318
A
IR
SRATH 124 2 Z HURLE 1,856, 674
TEARITAR D HORLE (ISR AU BEZERR ) 9,979, 720, 553
Z DI 5,675,713
I &E 9,987, 252, 940
#H
T8 A PR 1, 600, 477, 282
B PR ARAT M 325, 794, 355
REE 59, 280, 788
SRATHS 124 5 3 AR 3,895, 313
FRERGRA T 16, 656, 453
AT FHCE 9,901, 500
Ehi: 88,918, 879
FriE LA 250, 753
Bl& B A 59, 226, 814
LAEPS dil 2,303, 221
KLk ¢ 9,723
EREE 2,166, 715, 081
BB MU 7,820, 537, 859
B8 BRI 2R 11, 542, 831, 151
SeEs Nz & 2 SEBR K (734, 376, 571)
ZEER| & BT RGN K 5 FEBUMER A (9, 585, 452, 525)
ELGES R 1,223,002, 055
B R EB MRS O BAE (31, 002, 532, 686)
S I & D AREBMB L OB (56, 169, 171)
ARG K 2 RIFBUMHE R DL ThEE 4, 845, 899, 543
LHIRERMEX (26,212,802, 314)
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UBSHFRAH A VI SESFKRE (BERRE) AI1—-X (BRDER)

2018410 H 31 HHAEOBE A MFES (HEAL : H)

BE HEESE #W SRl FHMiAE HEEELLE (%)
F—X+30)7
[ F4F
USD 14,910,000  APT PIPELINES 4.2% 23/03/25 REGS 1,683, 123, 241 1, 659, 601, 993 0. 69
EUR 5,665,000 AUSTRALTA PACTFIC 1.75% 15/10/24 EM 767, 694, 056 760, 008, 703 0.31
EUR 5,915,000 AUSGRID FINAN 1.2500% 30/07/25 EMIN 780, 174, 469 747, 445, 788 0. 30
EUR 5,500,000 AURIZON NETWORK 2% 18/09/24 EMTN 741, 227, 357 732, 503, 540 0. 30
USD 6,000,000 TELSTRA CORP 4.8% 12/10/21 REGS 494, 769, 261 698, 597, 298 0.28
USD 6,050,000 SGSP (AUST) ASSETS 3.25% 29/07/26 634, 448, 489 632, 373, 541 0. 26
AUD 7,090,000  AURIZON NETWOR 4.0000% 21/06/24 MTN 598, 371, 973 570, 394, 516 0.23
USD 4,844,000  ORIGIN ENER FIN 5.45% 14/10/21 REGS 612, 333, 480 569, 422, 493 0.23
USD 5,000,000 APT PIPELINES 4.25% 15/07/27 REGS 562, 687, 274 546, 436, 817 0.22
AUD 6,000,000 AUSGRID FINANC 3.7500% 30/10/24 MTN 529, 124, 171 483, 363, 540 0. 20
EUR 3,500,000 SGSP AUSTRALIA 2% 30/06/22 EMTN 469, 729, 295 474, 766, 522 0.19
AUD 5,650,000 AUSNET SERVICE 4.2000% 21/08/28 MTN 477, 686, 651 460, 231, 151 0. 19
AUD 5,500,000 TELSTRA CORP 2.9% 19/04/21 MIN 457, 368, 179 442, 310, 269 0. 18
USD 3,500,000 OPTUS FINANCE 4.625% 15/10/19 REGS 293, 176, 386 400, 613, 835 0. 16
USD 2,265,000 TELSTRA CORP LTD 3.125% 7/4/25 REGS 269, 619, 475 242, 474, 437 0. 10
9, 371, 533, 757 9, 420, 544, 443 3.84
E & 9,371, 533, 757 9, 420, 544, 443 3.84
F—Z YT
ETHFIHE
EUR 3,800,000 OMV AG FRN 19/06/67 493, 273, 310 483, 847, 504 0. 20
493, 273, 310 483, 847, 504 0. 20
E&E 493, 273, 310 483, 847, 504 0. 20
N F—
&l %E F) £
EUR 4,920,000 ANHEUSER-BUSCH 1.5% 17/03/25 EMIN 617, 343, 466 647, 379, 855 0. 26
EUR 4,800,000 AB INBEV SA/N 1.1500% 22/01/27 EMIN 620, 519, 192 598, 165, 917 0. 24
EUR 4,400,000 RESA SA BELGIUM 1% 22/07/26 498, 417, 164 555, 814, 205 0.23
1,736, 279, 822 1,801, 359, 977 0.73
E&E 1, 736, 279, 822 1,801, 359, 977 0.73
NZIa—4%
& E FlfFE
EUR 9,670,000 BACARDI LTD 2.75% 03/07/23 1,253, 676, 047 1, 320, 472, 472 0. 54
1, 253, 676, 047 1, 320, 472, 472 0. 54
E & 1, 253, 676, 047 1, 320, 472, 472 0. 54
Jr—UUHE
[l %E F) {5
USD 9,000,000 SINOPEC 3.125% 24/04/23 REGS 878, 781, 172 977, 317, 428 0. 39
USD 3,000,000 CNPC GENERAL CAP 3.4% 16/04/23 REGS 297, 678, 789 331,321, 781 0. 14
1, 176, 459, 961 1, 308, 639, 209 0.53
43 1, 176, 459, 961 1, 308, 639, 209 0.53
h+4
[ Fl4F
USD 7,820,000 SUNCOR ENERGY 6.5% 15/06/38 742, 090, 180 1, 054, 970, 988 0. 42
USD 8,200,000 CENOVUS ENERGY 4.2500% 15/04/27 917,593, 619 870, 683, 593 0. 36
CAD 9,500,000 SUNCOR ENERGY INC 3% 14/09/26 MIN 750, 215, 902 784, 830, 101 0. 32
USD 6,000,000 CANADIAN NATL RES 3.85% 01/06/27 665, 021, 785 645, 083, 054 0.26
USD 4,500,000 CANADIAN NATL RES 2.95% 15/01/23 499, 551, 790 491, 187, 460 0. 20
USD 3,500,000 NEXEN INC 5.875% 10/03/35 272, 836, 601 442, 835, 053 0. 18
USD 4,000,000  TRANS-CANADA PIPE 2.5% 01/08/22 313, 312, 080 433, 685, 343 0. 18
CAD 4,000,000 ROGERS COMMUNIC 6.56% 22/03/41 MIN 503, 921, 658 432, 226, 937 0. 18
CAD 3,950,000 TELUS CORP 4.85% 05/04/44 CP 404, 324, 985 341, 221, 951 0.14
USD 3,040,000  TRANS-CANADA PIPE 4.625% 01/03/34 366, 851, 996 332, 044, 155 0.14
CAD 3,000,000 BELL CANADA 4.75% 29/09/44 MIN 294, 371, 867 259, 544, 382 0.11
CAD 2,700,000 CANADIAN NATL 3.4200% 01/12/26 MTN 236, 606, 726 223, 770, 206 0. 09
USD 1,500,000  NEXEN INC 6.4% 15/05/37 165, 289, 153 202, 289, 637 0. 08
USD 1,770,000  CANADIAN NATL RES 4.95% 01/06/47 196, 626, 149 196, 066, 007 0. 08
6,328, 614, 491 6, 710, 438, 867 2.74
E&E 6, 328, 614, 491 6, 710, 438, 867 2. 74




BE HEEEH

ZENFIAHE
GBP 3,550,000

B 4
EUR 17,500,000

EHFIHHE
EUR 5,000,000
EUR 4,310,000

B 4
EUR 8,170,000

B H A5
EUR 4,000,000

ZEFIHE

EUR 12, 000, 000
EUR 8, 230, 000
EUR 3,500, 000
EUR 2, 700, 000
ush 2,400, 000
EUR 1, 600, 000
EUR 1, 000, 000
EUR 900, 000

B I &

EUR 7,700, 000
EUR 7,300, 000
EUR 6, 100, 000
EUR 4,900, 000
EUR 5,000, 000
EUR 5,100, 000
EUR 5,000, 000
EUR 4, 220, 000
EUR 4, 100, 000
EUR 3,000, 000
EUR 3,000, 000
ush 3, 458, 000
GBP 2, 000, 000
usb 2,610, 000

ZEFIAHE
BUR 4,800,000

UBSHFRAH A > T SEFIRIE

#i7
AT

YORKSHIRE WATER FRN 22/03/46 EMTN
E&E

Fx3a

NET4GAS SRO 2. 5% 28/07/21 EMIN
E&E

Fov—4H

ORSTED FRN 06/11/3015

ORSTED A/S FRN 24/11/17

AP MOLLER 1.7500% 16/03/26 EMIN
E&E

PRGN

ELENTA FINANCE 2.875% 17/12/20 EMIN

=

Hé&
IIVR

ENGIE SA FRN 10/07/49

TOTAL SA 2.625% 29/12/49 emtn
ELEC DE FRANCE FRN 04/10/67
SUEZ FRN 23/06/49

EDF FRN 31/12/49 REGS

EDF FRN 29/01/49 EMTN
UNIBAIL-RODAMCO FRN 25/04/67
UNIBAIL-RODAMCO FRN 25/10/66

TRANSPORT & INFRASTRU 2.2% 05/08/25
SANOFT 1.3750% 21/03/30 12FX

COMP FIN ET IND 0.375% 07/02/25 EMT
TDF INFRASTRUCTURE 2.875% 19/10/22
ORANGE SA 0. 75% 11/09/23 EMTN

RTE RESEAU TRANS 1% 19/10/26 EMTN
ENGIE SA 1% 13/03/26 EMTN

BNP PARIBAS 1.1250% 22/11/23 EMIN
CTE CO TRANSP EL 2.1250% 29/07/32
SANOFT 1. 75% 10/09/26 EMTN

SANOFT 0.5000% 21/03/23 5FXD

TOTAL CAPITAL INTL 2.7% 25/01/23
EDF 5.5% 17/10/41 EMTN

ORANGE 5. 375% 13/01/42

KAy

ENBW FRN 02/04/76 EMTn

B

(BE#ERE) MO—X (BRAHEIY)

BRI SHfiE pUEAELLE (%)

560, 715, 431 529, 221, 918 0.22
560, 715, 431 529, 221, 918 0.22
560, 715, 431 529, 221, 918 0.22
1,022, 280, 777 1,014, 499, 850 0.41
1,022, 280, 777 1, 014, 499, 850 0.41
1, 022, 280, 777 1, 014, 499, 850 0.41
634, 037, 509 661, 540, 379 0.27
569, 616, 375 532, 943, 946 0.22

1, 203, 653, 884 1, 194, 484, 325 0. 49
1, 068, 166, 178 1, 016, 753, 668 0.41
1, 068, 166, 178 1, 016, 753, 668 0.41
2, 271, 820, 062 2,211, 237, 993 0.90
565, 160, 238 542, 091, 124 0.22
565, 160, 238 542, 091, 124 0.22
565, 160, 238 542, 091, 124 0.22
1,551, 536, 154 1, 669, 429, 644 0.68
1,023, 794, 762 1, 066, 389, 474 0.43
463, 702, 065 449, 787, 068 0.18
345, 604, 360 355, 830, 011 0.15
246, 809, 332 263, 411, 021 0.11
221, 775, 851 215, 928, 630 0.09
132, 231, 930 124,012, 717 0.05
119, 008, 737 111, 773, 369 0. 05
4,104, 463, 191 4, 256, 561, 924 1.74
1, 066, 525, 287 1,052, 601, 496 0. 44
952, 056, 918 942, 817, 929 0.39
700, 905, 458 757, 183, 099 0.31
649, 257, 258 672,584, 579 0.27
598, 392, 519 649, 527, 210 0.26
629, 151, 086 647, 303, 205 0.26
649, 815, 442 644, 095, 067 0.26
551,981, 071 539, 319, 966 0.22
506, 403, 635 522,941, 710 0.21
403, 960, 723 410, 801, 135 0.17
395, 580, 570 388, 885, 890 0.16
376, 089, 442 378,934, 708 0.15
269, 758, 635 367, 242, 616 0.15
204, 406, 900 317, 895, 660 0.13
7,954, 284, 944 8,292, 134, 270 3.38
12, 058, 748, 135 2, 548, 696, 194 5.12
694, 396, 893 641, 524, 855 0.26
694, 396, 893 641, 524, 855 0. 26




BE HEEE®
B F

UsD 8,005,000
UsD 8,000,000
EUR 4,810,000
BUR 4,180, 000

B 7 H A5

EUR 4,435,000
Usb 5,300,000
EUR 4,215,000
EUR 2,700,000
BUR 2,560, 000

EHFIHHE
UsD 2,600,000

=%
BUR 11,200, 000

B I {5

EUR 11, 005, 000
EUR 8, 500, 000
EUR 5,500, 000
EUR 4,775, 000
EUR 2, 120, 000
EUR 1, 460, 000

B I &

GBP 6, 720, 000
EUR 6, 520, 000
GBP 2, 000, 000

B {5

EUR 7,000, 000
ush 8, 000, 000
EUR 3,675,000
EUR 1,940, 000
usb 2,000, 000
Usb 2, 000, 000
EUR 1, 130, 000

B I &

usb 16, 000, 000
EUR 8, 480, 000
usb 6, 320, 000
EUR 2, 680, 000
Usb 2, 000, 000

UBSHFRAH A > T SEFIRIE

R

HENKEL AG & CO KGAA 1.5% 13/09/19 E
HENKEL AG & C 2.0000% 12/06/20 EMTN
DEUTSCHE BANK 1. 1250% 30/08/23 MTIN
COMMERZBANK A 0.5000% 28/08/23 EMTN

Eat
FTALSUE

GAS NETW IRELAND 1.375% 5/12/26 EMT
SHIRE ACQ INV IRELAND 3.2% 23/09/26
ABBOTT IL FIN 0.8750% 27/09/23

FRESENIUS FIN IRLAND 1.5% 30/01/24
BANK OF IRELA 1.3750% 29/08/23 EMTN

1507

ENEL SPA FRN 24/09/73

BTPS 1.3500% 15/04/22

ENI SPA 0.625% 19/09/24 EMTN
ITALGAS SPA 1.625% 19/01/27 EMIN
CDP RETI SPA 1.875% 29/05/22

SNAM SPA 0. 875% 25/10/26 EMTN
AUTOSTRADE ITALIA 1.125% 04/11/21 E
AUTOSTRADE PE 2.8750% 26/02/21 EMIN

&

=

Ty—U—

GATWICK FND 5.25% 23/01/24 EMIN
HEATHROW FD LTD 1.5% 11/02/30 EMTN
HEATHROW FD LTD 6. 75% 03/12/28 EMTN

LoV ING

ALLERGAN FDG 1.25% 01/06/24 7Y
ACTAVIS FUNDING 4. 55% 15/03/35
ALLERGAN FUNDING 2. 125% 01/06/29 12
CPI PROPERTY 1.4500% 14/04/22 EMTN
ACTAVIS FUNDING 3.45% 15/03/22
ACTAVIS FUNDING 4. 75% 15/03/45

CNH IND FIN 1.8750% 19/01/26 EMIN

&

=

A¥oa

AMERICA MOVIL SAB 3.125% 16/07/22
PETROLEOS MEX 3. 75% 21/02/24 EMIN
MEXICO CITY A 5.5000% 31/07/47 REGS
PEMEX PROJ FDG MAS 5.5% 24/02/25 RE
AMERICA MOVIL SAB 5% 30/03/20

(BE#ERE) MO—X (BRAHEIY)

BRI SHfiE pUEAELLE (%)

827, 930, 738 895, 130, 670 0.37
886, 290, 804 890, 959, 716 0. 36
614, 398, 798 620, 979, 353 0.25
5217, 073, 162 530, 631, 153 0.22

2, 855, 693, 502 2, 937, 700, 892 1. 20
3, 550, 090, 395 3,579, 225, 747 1.46
526, 357, 541 579, 277, 241 0.25
540, 274, 620 547, 742, 508 0.22
556, 721, 348 543, 605, 032 0.22
326, 272, 391 354, 508, 023 0. 14
326, 485, 017 326, 809, 573 0.13
2,276,110, 917 2, 351,942, 377 0. 96
2,276,110, 917 2, 351,942, 377 0.96
334, 761, 682 318, 132, 537 0.13
334, 761, 682 318, 132, 537 0.13

1, 353, 677, 730 1, 393, 980, 050 0.57
1, 353, 677, 730 1, 393, 980, 050 0.57
1, 285, 216, 459 1, 370, 145, 736 0.55
1,024, 710, 132 1,035, 472, 778 0.42
738, 305, 131 688, 349, 442 0.28
547, 354, 758 554, 904, 305 0.23
261, 791, 936 262, 599, 019 0.11
189, 801, 850 190, 439, 690 0.08

4, 047, 180, 266 4,101, 910, 970 1.67
5,735,619, 678 5, 814, 023, 557 2.37
836, 514, 364 1, 111, 266, 982 0. 46
854, 641, 342 813,914, 348 0.33
314,011, 814 376, 281, 016 0.15
2, 005, 167, 520 2, 301, 462, 346 0.94
2, 005, 167, 520 2, 301, 462, 346 0.94
869, 623, 659 881, 177, 825 0.35
966, 240, 009 857, 195, 883 0.35
457, 057, 889 458, 013, 663 0.19
250, 647, 494 248,717,182 0.10
233, 465, 539 222,983, 491 0.09
226, 795, 216 213,004, 916 0.09
144, 429, 242 142, 995, 145 0. 06

3, 148, 259, 048 3, 024, 088, 105 1.23
3, 148, 259, 048 3, 024, 088, 105 1.23
1,934, 122, 078 1,770, 229, 013 0.73
1, 050, 660, 200 1, 105, 898, 379 0. 45
712,920, 664 571, 029, 776 0.23
294, 285, 052 384, 015, 339 0.16
172, 875, 310 231, 284, 167 0.09

4, 164, 863, 304 4, 062, 456, 674 1. 66
4, 164, 863, 304 4, 062, 456, 674 1. 66




BE HEEEH

EEFIHE

EUR 8, 700, 000
EUR 6, 100, 000
EUR 1,775, 000

B2 I &

EUR 14, 500, 000
EUR 12,000, 000
EUR 11, 000, 000
GBP 8, 500, 000
ush 9, 880, 000
EUR 7, 405, 000
EUR 7,205, 000
usb 5, 640, 000
EUR 5,500, 000
EUR 5, 540, 000
EUR 5,200, 000
GBP 3,700, 000
usb 5,000, 000
usb 4, 800, 000
Usb 4, 654, 000
EUR 4, 000, 000
EUR 3, 890, 000
EUR 3,400, 000
usb 4, 000, 000
usb 3,244, 000
GBP 2, 000, 000
EUR 2,500, 000
EUR 2, 000, 000
EUR 1,900, 000
EUR 1, 795, 000
usb 1, 705, 000
GBP 1,000, 000
usD 1, 265, 000

B F T
EUR 4,045,000

B Fl 4
EUR 3,900, 000

B 4
USD 4,000,000

B 5

EUR 5, 890, 000
EUR 6, 000, 000
EUR 5,000, 000
EUR 5,000, 000
EUR 3,765, 000
EUR 2,600, 000
usD 2,920, 000

UBSHFRAH A > T SEFIRIE

R
508

IBERDROLA INTL FRN 26/03/67 EMIN
IBERDROLA INTL FRN 22/05/67
ALLIANDER FRN 30/06/66

REDEXIS GAS FIN 1.875% 27/04/27 EM
ENEL FINANCE INTL 1.966% 27/1/25 EM
REN FINANCE 2.5% 12/02/25 EMTN
DEUTSCHE TEL IFBV 6.5% 08/04/22 EMT
SHELL INTL FIN 3.25% 11/05/25

MYLAN NV 3.125% 22/11/28

EDP FINANCE B 1.5000% 22/11/27 EMTN
SHELL INTL FINANCE 6.375% 15/12/38
REDEXIS GAS FIN 2.75% 08/04/21 EMIN
ABN AMRO BANK 0.5000% 17/07/23 EMIN
BAYER CAP CORPNV 1.5000% 26/06/26
KPN NV 5% 18/11/26 GMTN

ABN AMRO BANK 2.6500% 19/01/21 144A
SHELL INTL FIN 4.375% 11/05/45
DEUTSCHE TELEKOM 6% 08/07/19

EDP FINANCE BV 2% 22/04/25 EMIN
STEDIN HOLDIN 0.8750% 24/10/25 EMTN
BAYER CAP CORPNV 0.6250% 15/12/22
SHELL INTL FIN 1.875% 10/05/21
E.ON INTL FIN 6.65% 30/04/38 144A
INNOGY FIN BV 6.125% 06/07/39 EMIN
DEUTSCHE TELEKOM 0. 625% 03/04/23 EM
BAT HOLDINGS 3.125% 06/03/29 EMTN
ING GROEP NV 2.0000% 20/09/28 EMIN
EDP FINANCE B 1.8750% 13/10/25 EMTN
SYNGENTA FINA 3.6980% 24/04/20 144A
RWE FINANCE BV 4.75% 31/01/34
SYNGENTA FINA 3.9330% 23/04/21 144A

&

=

R—=5 2 F

TAURON POLSKA SA 2. 3750% 05/07/27
EE 3

RIL R HIL

GALP GAS NAT DIST 1.375% 19/9/23 EM
E& 3

SUHR—L

SINGTEL GROUP 4.5% 08/09/21 EMTN

ARA Y

AIGUES DE BARCELONA 1.944% 15/9/21
FCC AQUALIA SA 1.4130% 08/06/22
CANAL ISABEL IT 1.68% 26/02/25 EMIN
TELEFONICA EMISION 0.75% 13/04/22 E
FCC AQUALIA SA 2.6290% 08/06/27
TELEFONICA EM 1.4470% 22/01/27 EMIN
TELEFONICA EMIS 5.213% 08/03/47

&

=

(BE#ERE) MO—X (BRAHEIY)

BRI SHfiE pUEAELLE (%)

1, 131, 820, 873 1,092, 997, 972 0. 44
809, 457, 650 748, 246, 473 0.31
236, 760, 597 225, 116, 276 0.09
2, 178, 039, 120 2, 066, 360, 721 0.84
1, 851, 475, 924 1, 781, 829, 496 0.73
1, 368, 325, 670 1, 566, 486, 495 0.64
1,505, 996, 759 1,501, 331, 370 0.61
1,525, 729, 451 1,417, 406, 162 0.58
1, 175, 730, 960 1,081, 057, 601 0. 44
852,054, 011 960, 090, 330 0.39
948, 009, 962 873, 141, 416 0. 36
599, 156, 411 796, 984, 041 0.33
763, 945, 222 740, 223, 300 0.30
715, 748, 326 709, 867, 062 0.29
660, 554, 451 664, 045, 051 0.27
566, 437, 517 610, 883, 693 0.25
528, 775, 007 565, 461, 335 0.23
563, 349, 196 538, 435, 783 0.22
561, 653, 924 537,510, 162 0.22
508, 720, 477 522, 146, 744 0.21
513, 053, 871 492, 057, 660 0.20
432, 694, 628 439, 251, 760 0.18
420, 799, 904 438, 337, 692 0.18
444, 051, 930 427,014, 885 0.17
281, 220, 696 397, 659, 533 0.16
311,612, 116 322, 304, 555 0.13
288, 122, 520 274, 341, 447 0.11
247,504, 144 243,477,724 0.10
232,030, 815 230, 594, 385 0.09
182,511, 776 192, 640, 541 0.08
119, 129, 760 168, 473, 196 0.07
135, 411, 963 142, 534, 448 0. 06
18, 303, 807, 391 18, 625, 587, 867 7.60
20, 481, 846, 511 20, 691, 948, 588 8. 44
511, 833, 890 509, 007, 763 0.21
511, 833, 890 509, 007, 763 0.21
511, 833, 890 509, 007, 763 0.21
446, 385, 575 507, 055, 231 0.21
446, 385, 575 507, 055, 231 0.21
446, 385, 575 507, 055, 231 0.21
453, 781, 136 464, 779, 853 0.19
453, 781, 136 464, 779, 853 0.19
453, 781, 136 464, 779, 853 0.19
805, 654, 003 781, 852, 604 0.32
744, 556, 362 780, 709, 764 0.32
629, 419, 418 647, 562, 540 0.26
575,513, 604 646, 581, 747 0.26
467, 209, 117 482, 766, 589 0.20
334, 884, 684 321, 898, 461 0.13
331, 624, 601 308, 424, 962 0.13

3, 888, 861, 789 3, 969, 796, 667 1. 62
3, 888, 861, 789 3, 969, 796, 667 1. 62




BE HEEEH

EEFIHE

EUR 4, 640, 000
GBP 3, 820, 000
EUR 3,600, 000
usD 2,475, 000
ush 1, 000, 000

B F

EUR 18, 000, 000
usb 17, 000, 000
usb 12, 000, 000
EUR 10, 000, 000
usb 11, 000, 000
GBP 5, 650, 000
EUR 7,010, 000
GBP 6, 000, 000
GBP 5,500, 000
GBP 5, 130, 000
EUR 6, 000, 000
CAD 9, 500, 000
GBP 5,000, 000
GBP 4, 835, 000
GBP 5,500, 000
UsD 6, 000, 000
usb 6, 000, 000
EUR 5,000, 000
EUR 5,000, 000
GBP 3,500, 000
GBP 4, 790, 000
EUR 4, 180, 000
usb 5, 000, 000
GBP 2,400, 000
Usb 4, 400, 000
ush 3,998, 000
EUR 3, 340, 000
ush 3, 060, 000
GBP 1, 500, 000
usb 2, 845, 000
EUR 2, 135, 000
EUR 2, 100, 000
GBP 1, 500, 000

Z Dt ss

UsD 3,815,000
UsD 4,500,000
Usb 3,000,000

B I &

usb 22, 000, 000
usb 22,500, 000
Ush 17, 940, 000
Usb 20, 000, 000
usb 17, 950, 000
USD 14, 940, 000
usb 17, 000, 000
usb 17,500, 000
usb 17, 000, 000
usb 17, 000, 000
Usbh 17, 085, 000
Usb 15, 000, 000
Usb 15, 000, 000
usb 13,870, 000
BUR 12, 300, 000
USh 13, 000, 000
usb 12, 000, 000

UBSHFRAH A > T SEFIRIE

R
EE

VODAFONE GROUP FRN 03/10/78

SSE PLC FRN 29/12/49

ROYAL BK SCOTLND FRN 04/03/25 EMTN
HSBC HOLDINGS FRN 18/05/21 .
STANDARD CHART FRN 15/03/24 REGS

BAT INT FIN 0.875% 13/10/23 EMIN

BP CAPITAL MARK 3.224% 14/04/24
IMPERIAL TOBACCO 2.95% 21/07/20 144
BHARTI AIRTEL INTL 4% 10/12/18 .
RECKITT BEN T 2.3750% 24/06/22 144A
WESTERN POWER 5. 75% 16/04/32 EMIN
SKY PLC 2.5% 15/09/26 EMT
GLAXOSMITHK CAP 3.375% 20/12/27 EMT
NATIONAL GRID 4% 08/06/27

EDF SOUTH EAST 5.5% 05/06/26 EMTN
DIAGEO FINANCE PLC 2.375% 20/5/26 E
BP CAPITAL PL 3.4970% 09/11/20 MPLE
THAMES WATER UTL CAY 3.5% 25/02/28
ANGLIAN WATER FIN 4. 5% 22/2/26 EMIN
CADENT FINANC 2.7500% 22/09/46 EMTN
IMPERIAL TOBACCO 3.75% 21/07/22 144
VODAFONE GROUP 4. 1250% 30/05/25
STATE GRID EUR DEV 1.5% 26/01/22 A
COCA-COLA EURO PART 1.125% 26/05/24
NATL GRID GAS 7% 16/12/24
NORTHUMBRIAN WATER 1.625% 11/10/26
BG ENERGY CAPITAL 2.25% 21/11/29 EM
WPP FINANCE 2010 3.75% 19/09/24
NORTHERN GAS NET 5. 625% 23/03/40 EM
DIAGEO CAPITAL PLC 3.875% 29/04/43
DIAGEO CAPITAL PLC 2.625% 29/04/23
BRITISH TELEC 1.0000% 21/11/24 EMIN
VODAFONE GROUP 6. 15% 27/02/37
NATIONAL GRID 6% 13/05/38 EMTN
VODAFONE GROUP PLC 4. 375% 19/02/43
IMPERIAL BRAND FIN 1.375% 27/01/25
BRITISH TELEC 0.8750% 26/09/23 EMTN
NORTHN GAS NETWORKS 5. 875% 8/7/19

&

=

KE

UNTD AIR 16-1 B 3.6500% 07/01/26
AMER AIRLINES 14-1 B 4.375% 1/10/22
CONTINENTAL AIR 4.75% 12/01/21 A

REYNOLDS AMERICA 4.4500% 12/06/25
AT&T 4.75% 15/05/46

PACIFIC GAS & ELECT 6.05% 01/03/34
ANHEUSER-BUSH INBEV 2.5% 15/07/22
WILLIAMS PART 4. 3% 04/03/24

21ST CENTURY FOX 6.20% 15/12/34
HJ HEINZ 4.875% 15/02/25 144A
AT&T INC 5.35% 01/09/40

NBC UNIVERSAL 2.875% 15/01/23
CELGENE CORP 3.875% 15/08/25
ANHEUSER BUSCH IN 3.65% 01/02/26
CHARTER COMM 4. 464% 23/07/22
VERIZON COMM IN 3.3760% 15/02/25 WI
VERIZON COMM 5. 5% 16/03/47

ABBVIE INC 1.375% 17/05/24

CVS HEALTH CORP 4. 3000% 25/03/28
AT & T INC 5% 01/03/21

(BE#ERE) MO—X (BRAHEIY)

BRI SHfiE pUEAELLE (%)
616,613, 7564 578, 250, 190 0.23
677,845, 172 553, 182, 304 0.23
466, 703, 031 462, 499, 325 0.19
270, 975, 655 280, 745, 693 0.11
106, 162, 029 110, 510, 157 0. 05

2, 138, 299, 641 1, 985, 187, 669 0.81
2, 167, 391, 762 2, 289, 693, 656 0.93
1,909, 156, 260 1, 874, 660, 777 0.76
1, 339, 285, 102 1, 343, 993, 046 0.55
1,422, 820, 804 1, 289, 603, 750 0.53
1,222, 545, 199 1,192, 101, 301 0.49
813, 520, 834 1, 048, 669, 778 0.43
907, 816, 218 967, 578, 657 0.39
863, 008, 837 949, 562, 607 0.39
677,127, 295 905, 215, 464 0.37
745,013, 076 889, 571, 064 0.36
853, 066, 905 835, 033, 580 0.34
883, 030, 239 828, 853, 215 0.34
813, 446, 916 759, 065, 698 0.31
747, 147, 891 757, 238, 566 0.31
737,192, 142 703, 251, 195 0.29
653, 392, 503 672, 939, 365 0.27
656, 592, 436 666, 206, 239 0.27
659, 150, 498 658, 725, 997 0.27
609, 425, 032 653, 412, 085 0.27
544, 918, 757 649, 778, 395 0.26
631, 526, 448 643, 540, 327 0.26
602,211, 717 578,719, 315 0.24
525, 239, 211 540, 821, 913 0.22
306, 454, 505 476, 838, 863 0.19
452,074, 942 469, 619, 275 0.19
454, 808, 613 436, 126, 886 0.18
439, 944, 771 416, 691, 983 0.17
296, 486, 217 366, 095, 401 0.15
321, 305, 932 310, 111, 439 0.13
300, 386, 492 273,559, 021 0.11
258,061, 351 270, 501, 487 0.11
277,106, 217 266, 143, 140 0.11
320, 681, 212 222, 760, 459 0.09
24,411, 336, 334 25, 206, 683, 944 10. 28
26, 549, 635, 975 27,191, 871,613 11. 09
415, 408, 700 399, 957, 220 0.16
339, 336, 733 333, 783, 488 0.14
130, 102, 149 186, 465, 835 0.08
884, 847, 582 920, 206, 543 0.38
2,716,986, 511 2,486, 227, 753 1.00
2,394, 813,110 2,215, 296, 035 0.89
2,241,671, 988 2, 176, 409, 281 0.89
2, 268, 242, 347 2, 166, 496, 169 0.88
2,004, 745, 298 2, 036, 129, 461 0.83
1,531, 101, 025 2,029, 181, 975 0.83
2, 180, 534, 965 1,957, 250, 272 0.80
1,520, 344, 529 1, 897, 440, 788 0.77
1,996, 395, 876 1,864, 707, 125 0.76
1, 886, 296, 595 1, 857, 802, 358 0.76
1,978, 389, 897 1, 837, 253, 384 0.75
1,701, 837,932 1,723, 180, 519 0.70
1, 468, 776, 282 1,639, 335, 941 0.67
1,593,971, 023 1,629,978, 123 0. 66
1,424,175, 518 1,597, 751, 579 0.65
1,364, 723, 653 1, 438, 230, 067 0.59
1,138, 261, 694 1,401, 644, 372 0.57



BE

ush
ush
usb
usb
Usb
usD
usD
ush
usb
usb
Usb
ush
ush
usD
usb
usb
Usb
ush
ush
ush
usb
usb
Usb
ush
usD
ush
usb
usb
Usb
usD
usD
ush
usb
usb
EUR
usD
usD
Ush
usb
usb
Usb
usD
EUR
ush
usb
usb
Usb
usD
usD
usD
usb
usb
Usb
ush
usD
Ush
usb
usb
Usb
usD
usD
ush
usb
usb
Usb
usD
usD
Ush
usb

HEER
13, 000, 000
12, 000, 000
12, 000, 000
11, 660, 000
10, 000, 000
11, 920, 000
11, 000, 000
12, 000, 000

9,970, 000
11, 455, 000
8, 750, 000
10, 000, 000
10, 000, 000
11, 000, 000
9, 045, 000
9, 000, 000
8, 730, 000
9, 860, 000
9, 000, 000
10, 950, 000
9, 250, 000
8,920, 000
9, 200, 000
10, 000, 000
9, 550, 000
9, 000, 000
8, 500, 000
8, 950, 000
8, 960, 000
8, 330, 000
8, 830, 000
8, 000, 000
8, 000, 000
7,775,000
6, 705, 000
7, 960, 000
5, 950, 000
7,650, 000
7,500, 000
8, 055, 000
7,780, 000
7,000, 000
6, 385, 000
6, 500, 000
6, 980, 000
6, 420, 000
7,000, 000
7,000, 000
7,000, 000
7,000, 000
5, 620, 000
7,000, 000
6, 800, 000
5,500, 000
6, 500, 000
6, 500, 000
6, 000, 000
7,000, 000
6, 000, 000
6, 000, 000
6, 000, 000
6, 000, 000
6, 000, 000
6, 000, 000
5,770, 000
6, 000, 000
5,510, 000
5, 440, 000
6, 000, 000

UBSHFRAH A > T SEFIRIE

R

EXELON CORP 3.4% 15/04/26

NBC UNIVERSAL 4.375% 01/04/21
ABBVIE INC 2.9% 06/11/22

ENERGY TRANSF PARTN 6.05% 01/06/41
MONONGAHELA POWER 5. 4% 15/12/43 144
DUKE ENERGY CAROLINAS 4% 30/09/42
TIME WARNER CABLE 5% 01/02/20
ROCHE HOLDING 2.625% 15/05/26 REGS
BURLINGTON NORTH 5. 4% 01/06/41
VIRGINIA ELEC&POWER 2. 75% 15/03/23
DTE ENERGY COMPANY 6.375% 15/04/33
SCHLUMBERGER HDG 3% 21/12/20 144A
AT&T INC 3% 15/02/22

ALTRIA GROUP 4.25% 09/08/42
VERIZON COMM 5. 15% 15/09/23

KINDER MORGAN 5.625% 15/11/23 144A
BERKSHIRE HATHAW NRG 5.15% 15/11/43
AT&T INC 3.4% 15/05/25

VERIZON COM 5. 25% 16/03/37

APACHE CORP 4.25% 15/01/44

KINDER MORGAN INC 5.3% 01/12/34
CHARTER COMM O 4.5000% 01/02/24 USD
ENTERPRISE PROD 4.85% 15/08/42
MOLSON COORS BREW 3% 15/07/26
SOUTHERN CO 3.25% 01/07/26

VERIZON COMM INC 2.9460% 15/03/22
ABBOTT LABORATORIES 4.9% 30/11/46
TIME WARNER INC 3.55% 01/06/24
KINDER MORGAN 3. 1500% 15/01/23
SOUTHERN CAL ED 4. 5% 01/09/40
FLORIDA POWER & LIGHT 3.8% 15/12/42
XCEL ENERGY 4. 8% 15/09/41
ANHEUSER-BUSCH INBEV 3.75% 15/01/22
ONCOR ELECTRI 3.7000% 15/11/28 144A
KRAFT HEINZ 2.25% 25/05/28
ANHEUSER BUSCH IN 2.625% 17/01/23
CONOCOPHILLIPS 6.5% 01/02/39
COMCAST CORP 4. 75% 01/03/44
MARATHON OIL CORP 2.8% 01/11/22
AEP TRANSMISSION 3.7500% 01/12/47
TIME WARNER CABLE 5.5% 01/09/41
MEDTRONIC INC 4.625% 15/03/45
VERIZON COMM I 2.8750% 15/01/38 20Y
JOHNSON & JOHNSON 4. 85% 15/05/41
CVS HEALTH CORP 3. 3500% 09/03/21
ERAC US FIN CO 5.625% 15/03/42 144A
CVS HEALTH CORP 5. 125% 20/07/45
PFIZER INC 4.3% 15/06/43

PPL CAPITAL FGD INC 4.7% 01/06/43
VALERO ENERGY CORP 4.9% 15/03/45
MIDAMERICAN ENERGY 6.125% 01/04/36
VERIZON COMM 4.75% 01/11/41
MARATHON OIL CORP 3.85% 01/06/25
SEMPRA ENERGY 6% 15/10/39

MPLX LP 5.2% 01/03/47

KROGER CO 3.7000% 01/08/27

DEVON ENERGY CORP 5. 6% 15/07/41
BALTIMORE GAS & ELEC 3.5% 15/08/46
MIDAMERICAN ENER 3.5% 15/10/24
CAPITAL ONE FINL 3.4500% 30/04/21
ALTRIA GROUP 2.85% 09/08/22

GILEAD SCIENCES 4.75% 01/03/46
CHEVRON CORP 2. 355% 05/12/22

KRAFT FOODS 5% 04/06/42

AMGEN INC 1.85% 19/08/21

BAT CAPITAL C 3.5570% 15/08/27 144A
ENERGY TRANSFE 6.0000% 15/06/48 30Y
CVS HEALTH CORP 5. 0500% 25/03/48
ABBVIE INC 4. 4% 06/11/42

(&

BEREIRY) MHO—X (BR2ER)

BRI
1,414, 389, 570
1,413, 275, 624
1, 240, 096, 911
1, 119, 665, 483
1,213, 276, 538
1,342, 679, 527
1,222, 462, 394
1, 303, 289, 363

951, 279, 190
1, 264, 373, 027
1,185,918, 160
1, 159, 945, 410
1, 196, 357, 140
1,003, 448, 577

948, 472, 037
1, 209, 154, 730

956, 146, 910
1,179, 107, 083
1,032,724, 215

898, 589, 166
1,052, 767, 027

982, 823, 707

705, 744, 163
1,023, 389, 719
1,043, 118, 962

924, 956, 717

919, 367, 603
1,093, 188, 542

989, 808, 279

706, 160, 351

975, 690, 632

785, 078, 440

894, 536, 087

869, 233, 682

824,108, 238

819, 686, 072

596, 374, 969

901, 031, 519

744, 559, 346

901, 408, 197

762, 753, 628

870, 124, 146

850, 283, 221

570, 492, 361

745, 613, 790

521,518, 621

781, 351, 768

745, 568, 223

769, 821, 003

688, 993, 470

805, 896, 736

574, 887, 504

788, 638, 166

540, 747,014

721,997, 851

731, 435, 828

591, 557, 736

708, 851, 430

616, 449, 033

655, 402, 186

489, 043, 546

702, 432, 924

527, 158, 865

594, 932, 470

580, 461, 241

663, 810, 683

598, 751, 519

588, 564, 772

492, 720, 366

STMfi%R #UEELLE (%)

1,391, 114, 049
1, 389, 067, 261
1, 316, 402, 526
1,313, 945, 048
1,282, 859, 257
1,267,736, 115
1, 266, 629, 286
1,257, 624, 142
1, 256, 487, 417
1, 254, 000, 856
1, 159, 468, 613
1,121, 974, 603
1,107, 070, 638
1,101, 425, 711
1, 089, 214, 960
1, 080, 312, 836
1,051, 584, 754
1,049, 894, 163
1,048, 304, 828
1, 045, 533, 082
1,039, 763, 174
1,013, 106, 314
1,010, 118, 523
1, 008, 629, 690
1,006, 291, 773
999, 516, 349
992, 920, 990
983, 183, 744
979, 812, 683
934, 678, 457
925, 279, 716
915, 849, 192
908, 445, 133
872, 442, 720
861, 146, 494
854,177, 876
850, 465, 542
848, 565, 315
811, 175,939
809, 859, 455
809, 201, 061
805, 622, 838
805, 196, 004
793, 710, 486
7817, 562, 796
781, 337, 085
778,913, 187
771,507, 082
773,073, 053
759, 298, 300
753,729, 877
746, 690, 939
740, 281, 996
703, 529, 372
695, 573, 962
694, 262, 402
687,577, 540
678, 887, 809
678, 480, 853
677,733, 785
660, 946, 176
659, 467, 675
653, 508, 808
630, 253, 864
626, 620, 705
625, 342, 523
620, 185, 649
601, 464, 310
598, 211, 527

S e el R e e e Rl e RS S R e e e e R S i e R S s

57
57
54
54
52
52
52
51
51
51
47
46
45
45
44
44
43
43
43
43
42
41
41
41
41
41
40
40
40
38
38
37
37
36
35
35
35
35
33
33
33
33
33
32
32
32
32
32
32
31
31
30
30
29
28
28
28
28
28
28
27
27
27
26
26
26
25
25
24
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ush
ush
usb
EUR
Usb
usD
usD
ush
usb
usb
Usb
ush
CAD
usD
usb
usb
Usb
ush
ush
ush
usb
CAD
Usb
ush
usD
ush
usb
usb
AUD
usD
usD
ush
usb
EUR
Usb
usD
usD
Ush
usb
usb
Usb
usD
usD
ush
usb
usb
Usb
usD
usD
usD
usb
usb
usb
usD
usD
ush
usb
usb
EUR
usD
usD
ush
usb
usb
usb
usD
usD
ush
usb

HEER
5, 220, 000
5, 350, 000
4, 462, 000
4, 460, 000
5,100, 000
5,000, 000
5,000, 000
5,000, 000
5,275,000
5,000, 000
6, 000, 000
5,000, 000
6, 550, 000
5, 530, 000
4, 895, 000
4,630, 000
4, 750, 000
5,000, 000
5,000, 000
5,000, 000
4, 700, 000
6, 000, 000
4, 260, 000
4,610, 000
5,000, 000
4, 490, 000
4, 500, 000
4,270, 000
5, 560, 000
4, 000, 000
4, 000, 000
4, 000, 000
4, 000, 000
3,000, 000
3, 840, 000
3,725,000
3, 540, 000
3,400, 000
3,270, 000
3,720, 000
3,500, 000
3, 240, 000
3, 630, 000
3,000, 000
3,000, 000
2,291, 000
2, 940, 000
2, 500, 000
3,000, 000
3,000, 000
2,710, 000
3,000, 000
2, 740, 000
2,719, 000
2,635, 000
3,000, 000
2, 375, 000
2, 560, 000
2, 095, 000
2,600, 000
2, 287,000
2, 380, 000
2, 330, 000
2,500, 000
2, 000, 000
1, 500, 000
1, 680, 000
2,000, 000
1, 640, 000

UBSHFRAH A > T SEFIRIE

R

COMCAST CORP 3.9500% 15/10/25
ABBVIE INC 4.2500% 14/11/28
DOMINION RESOURC 6.3000% 15/03/33 E
THERMO FISHER 1.4000% 23/01/26 .
ABBOTT LABORATORIES 3.75% 30/11/26
GILEAD SCIENCES 2.05% 01/04/19
GILEAD SCIENCES 4.8% 01/04/44
MORGAN STANLEY 2.5% 21/04/21 GMIN
MARATHON PETROL 4. 75% 15/09/44
ENABLE MIDSTREAM 3. 9% 15/05/24
UNION PACIFIC CORP 3.35% 15/08/46
WELLS FARGO & CO 2. 1% 26/07/21
PEPSICO INC 2.1500% 06/05/24

DUKE ENERGY FLORIDA 3.4% 01/10/46
ONCOR ELECTRIC D 2.9500% 01/04/25
DEVON ENERGY CORP 4% 15/07/21
MERCK & CO INC 2.8% 18/05/23
AMGEN INC 4. 4% 01/05/45

DOMINION RESOURCES 2.85% 15/08/26 D
PHILIP MORRIS INTL 4.25% 10/11/44
FEDEX CORP 4. 55% 01/04/46

MOLSON COORS 3.4400% 15/07/26 MPLE
CONAGRA BRANDS 4. 6000% 01/11/25
TRANSCONT GAS PIPE 4.45% 01/08/42
GENERAL ELECTRIC CO 4. 125% 9/10/42
SOUTHERN CO 4. 4% 01/07/46

PHILLIPS 66 PART 4.68% 15/02/45
PLAINS ALL AMER PIP 3.6% 01/11/24
COCA-COLA CO 2. 6% 09/06/20 MTN

CVS HEALTH CORP 4. 7800% 25/03/38
NOVARTIS CAP CORP 3.7% 21/09/42
VIRGINIA ELEC&POWER 4% 15/11/46 C
PROCTER & GAMBLE CO 2.45% 03/11/26
MERCK&CO INC 1.875% 15/10/26
NOBLE ENERGY INC 4.9500% 15/08/47
ABBVIE INC 4.8750% 14/11/48
CONAGRA BRANDS 5. 4000% 01/11/48
COMCAST CORP 4. 1500% 15/10/28
COMCAST CORP 3.4500% 01/10/21

CBS CORP 2.9% 15/01/27

DISCOVERY COMMUN 3.9500% 20/03/28
HALFMOON PARE 4.3750% 15/10/28 144A
WALT DISNEY CO 1.85% 30/7/26 MIN
KROGER CO 4% 01/02/24

AMGEN INC 3.625% 22/05/24
ANADARKO PETRO CORP 7.95% 15/06/39
PHILLIPS 66 4.65% 15/11/34
SOUTHWESTERN ELEC POW 6.2% 15/03/40
PHILIP MORRIS INTL 2.125% 10/05/23
WILLIAMS PART 4.9% 15/01/45
WILLIAMS CO INC 4.55% 24/06/24
CHARTER COMM OP 5.3750% 01/05/47 WI
COMCAST CORP 4.7000% 15/10/48
PHILIP MORRIS 4.5% 20/03/42
ANDEAVOR LOG LP 4. 2500% 01/12/27
CONSUMERS ENERGY CO 3.25% 15/08/46
TIME WARNER CABLE 6.75% 15/06/39
ANADARKO PETRO CORP 3.45% 15/07/24
THERMO FISHER 2.8750% 24/07/37
MERCK & CO INC 3.7% 10/02/45
ENERGY TRANSFER 9% 15/04/19
COMCAST CORP 4.9500% 15/10/58
HALFMOON PARE 3.4000% 17/09/21 144A
EXXON MOBIL CORP 3.567% 06/03/45
GILEAD SCIENCES INC 3.65% 01/03/26
PACIFICORP 6% 15/01/39

CONAGRA BRANDS 3. 8000% 22/10/21
TIME WARNER CABLE 4.5% 15/09/42
ANDEAVOR LOG LP 3.5000% 01/12/22

(BE#EREY) MO—X (BRA2ER)

BRI
594, 166, 035
590, 920, 664
615, 215, 927
574,012, 981
551, 795, 954
541, 946, 530
510, 836, 816
526, 733, 322
565, 531, 184
576, 372, 967
612, 092, 640
517, 891, 378
527, 404, 637
557, 555, 922
524, 695, 342
516, 621, 900
536, 918, 837
514, 900, 279
509, 184, 725
571, 259, 966
516, 827, 551
525,792, 723
476,116, 416
454, 879, 548
387, 158, 167
492, 772, 679
509, 310, 732
446, 746, 328
447, 474, 179
418, 311, 703
391, 067, 018
420, 661, 750
418, 489, 205
397, 848, 841
467, 518, 557
410, 597, 149
394, 788, 989
387, 287, 559
372, 289, 445
370, 139, 676
380, 295, 216
360, 391, 435
359, 061, 747
356, 205, 796
351,937, 493
259, 706, 207
335, 740, 378
384, 014, 053
324, 746, 393
285,671, 141
307, 539, 472
333, 568, 230
312, 008, 284
233, 882, 952
297, 356, 170
304, 994, 991
227, 400, 762
268, 727, 655
270, 265, 601
303, 123, 071
244,723, 784
270, 998, 221
259, 515, 540
299, 249, 978
229, 376, 369
216, 575, 846
188, 086, 218
211, 793, 384
184, 827, 041

STMfi%R #UEELLE (%)

590, 018, 717
586, 721, 561
584, 408, 862
572, 870, 644
570, 022, 368
564, 548, 732
555, 436, 920
552, 521, 894
551, 570, 208
546, 752, 910
545, 498, 734
544, 671, 680
533, 638, 940
530, 405, 751
528,983, 278
526, 419, 365
523, 778, 059
519, 127, 042
514, 351, 088
513, 164, 323
493, 388, 420
489, 212, 853
484, 132, 660
475, 361, 940
473,621,513
469, 311, 678
459, 564, 882
459, 403, 395
447, 479, 292
437, 299, 456
424, 603, 611
418, 230, 991
414, 505, 849
411, 387, 105
397, 942, 147
388, 363, 466
387, 108, 279
381, 878, 140
370, 715, 294
370, 395, 513
370, 383, 766
359, 738, 889
358, 620, 894
338, 539, 583
335, 590, 739
328, 882, 523
321, 299, 757
325, 953, 295
318, 233, 482
314, 003, 271
309, 256, 506
305, 708, 034
301, 919, 007
290, 942, 375
285, 371, 089
284,108, 670
282,417, 089
276, 342, 502
269, 714, 295
268, 659, 098
265, 823, 386
263, 457, 465
262, 321, 038
252,412, 620
220, 346, 435
204, 595, 079
190, 644, 620
183, 025, 908
181, 719, 933
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24
24
24
23
23
23
23
23
22
22
22
22
22
22
22
21
21
21
21
21
20
20
20
19
19
19
19
19
18
18
17
17
17
17
16
16
16
16
15
15
15
15
15
14
14
13
13
13
13
13
13
12
12
12
12
12
12
11
11
11
11
11
11
10
09
08
08
07
07



BE
ush
ush
usb
usb
Usb
usD
usD
ush
usb

HEER

2, 000, 000
1, 420, 000
1, 360, 000
1, 245, 000
1, 290, 000
1, 000, 000
770, 000
695, 000
500, 000

UBSHFRAH A > T SEFIRIE

R

KROGER CO 3.875% 15/10/46

HALFMOON PARE 4.9000% 15/12/48 144A
ELT LILLY & CO 3.1% 15/05/27
UNITED TECH CORP 3.9500% 16/08/25
UNITED PARCEL SVC 3.625% 01/10/42
KROGER CO 4.6500% 15/01/48

UNITED TECH CORP 4.6250% 16/11/48
UNITED TECH CORP 3.3500% 16/08/21
MERCK & CO INC 2.75% 10/02/25

(BE#ERE) MO—X (BRAHEIY)

BRI SHfiE pUEAELLE (%)

201, 785, 248 181, 160, 392 0.07
157, 803, 826 152, 834, 075 0.06

153, 306, 867 147, 282, 141 0.06

136, 947, 087 140, 052, 292 0. 06

99, 468, 139 127, 965, 839 0.05

111, 779, 832 102, 298, 417 0.04

84, 573, 480 84,278, 723 0.03

76, 485, 132 78, 497, 077 0.03

52, 435, 591 53, 815, 042 0.02

120, 873, 716, 502 123, 987, 598, 996 50. 55
121, 758, 564, 084 124, 907, 805, 539 50. 93
231, 809, 581, 853 237, 266, 513, 611 96. 76




UBSHFRNHA VT SESFRE (BEERE) HO—X (BRADER)

ABFHEE
20184F10 31 A BIfE, BRI PEENKBIE Y T AOBEET LR D X O U TORBERB 217> TWET,
BEH A FREE 4 FH#A REBEFE (BX)
(BAL - A)
JPY 196, 403, 559 AUD 2, 465, 000 November 06, 2018 (1, 484, 003)
JPY 386, 564, 992 AUD 4, 840, 000 November 06, 2018 (1, 985, 028)
AUD 249, 820, 000 JPY 20, 063, 718, 714 November 06, 2018 (8, 436, 478)
BRL 473, 440, 000 UsD 123, 249, 941 November 06, 2018 539, 260, 911
UsD 124, 849, 832 BRL 459, 447, 385 November 06, 2018 70, 371, 985
Ush 124, 481, 833 JPY 14, 002, 391, 346 December 06, 2018 59, 760, 980
JPY 405, 302, 064 UsD 3,570, 000 November 06, 2018 1,017, 229
Ush 3,570, 000 BRL 13,992, 615 November 06, 2018 (24, 168, 271)
UsD 123, 249, 941 JpPY 14, 016, 667, 377 November 06, 2018 (59, 221, 371)
JpPY 14,073, 932, 129 UsD 124, 849, 832 November 06, 2018 (64, 693, 667)
BRL 459, 450, 000 USsD 124, 481, 833 December 06, 2018 (67, 550, 437)
EUR 684, 000 JpY 89, 552, 837 November 06, 2018 (1, 648, 319)
JpyY 99, 620, 913 MXN 16, 790, 000 November 06, 2018 5,015, 505
MXN 660, 000 JPY 3,725,634 November 06, 2018 (6,779)
MXN 970, 000 JpY 5,713,155 November 06, 2018 (247, 566)
MXN 51, 980, 000 JpPY 308, 667, 896 November 06, 2018 (15, 779, 922)
TRY 211, 190, 000 Jpy 3,813,119, 926 November 06, 2018 532, 777, 308
JpY 104, 007, 439 TRY 5, 085, 000 November 06, 2018 (632, 399)
UsD 58, 150, 000 JpY 6, 608, 206, 705 November 06, 2018 (23,006, 941)
ZAR 24,670, 000 JPY 188, 673, 348 November 06, 2018 1,910, 207
JpY 70, 313, 378, 823 EUR 537, 295, 000 November 06, 2018 1, 262, 709, 065
JpY 160, 099, 290, 974 USDh 1, 408, 820, 000 November 06, 2018 557, 397, 045
Jpy 16, 786, 224, 240 GBP 113, 200, 000 November 06, 2018 485, 300, 292
JpY 4,101, 063, 595 CAD 46, 640, 000 November 06, 2018 76, 121, 331
Ush 14, 080, 000 JpY 1, 586, 065, 536 November 06, 2018 8, 424, 794
Ush 6, 058, 620 JPY 678, 600, 000 November 06, 2018 7,508, 762
UsDh 2,990, 000 JpY 336, 229, 387 November 06, 2018 2,373,318
JpY 2,096, 161, 470 AUD 26, 100, 000 November 06, 2018 881, 403
EUR 2, 250, 000 Jpy 291, 451, 275 November 06, 2018 (2,291, 676)
UsD 22,970, 000 JpY 2,606, 156, 446 November 06, 2018 (4,917, 605)
GBP 3,430, 000 JpY 501, 179, 252 November 06, 2018 (7, 255, 496)
EUR 8, 600, 000 JPY 1,113, 535, 138 November 06, 2018 (8,302, 891)
EUR 5, 785, 000 JpY 757, 134, 263 November 06, 2018 (13,672, 804)
GBP 6, 345, 000 JpY 943, 471, 044 November 06, 2018 (29, 784, 097)

3, 275, 744, 385
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SeENS|
2018410 A 31 H BIfE DSBS | 5% &
BE B2t A fRA STMAE (BEGL: A) KRB (BX)
(B4 [)
B
CAD 273 FUT CAN BD 10YR 6% Dec 2018 3, 130, 190, 467 (27, 102, 237)
UsDh 1,237 FUT US NOTE 10YR 6% Dec 2018 16, 646, 716, 076 (157, 664, 242)
UsDh 627 FUT US NOTE 5YR 6% Dec 2018 7,998, 764, 852 (39, 960, 310)
EUR 45 FUT EURO BUXL 30YR 4% Dec 2018 1,022,661, 557 5, 782, 976
28, 798, 332, 952 (218, 943, 813)
FEE
EUR (326) FUT EURO BUND 10YR 6% Dec 2018 (6, 721, 545, 828) (11, 730, 446)
GBP (499) FUT LONG GILT 10YR 4% Dec 2018 (8, 826, 966, 570) (53,901, 848)
UsDh (321) FUT US ULTRA BOND 30YR 6% Dec 2018 (5, 469, 931, 619) 296, 624, 177
(21, 018, 444, 017) 230, 991, 883
12,048, 070




UBSHFRAH A > T SEFIRIE

UBSIEEAFIEZAITS X - 7V R (EISHEEEIRERTIT)

SEIBH

(BEE

e

=

7)) BO—X (BRDER)

HT 7V RIE UBSHFRREA VI SEFKRE (EBEERL) OEHBEEI—ANKRENRE T IENKRESS

S TY,

CBELUTENERER (2020F18208) OERRKRZE CHREB L LIFET,

UBSIEEARIEZRITS X - 7V K (ESHEERERGIT)

P e

s " 5 w5 [ 75 - EFHEAIESFEY|E & E
R = HA B % {ff 28 Eﬁ% ?é%% = 2| Sl %
M M % % % BAH
780 (20165E1820H) 10,021 0 A0.0 - - 608
8H1 (20174F1820H) 10,010 0 A0.1 — — 40
Off (2018%F1H22H) 9,997 0 A0.1 — — 40
1088 (20194 1821H) 9,982 0 A0.2 — — 40
1188 (2020%1820H) 9,967 0 0.2 — — 40
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28k 9,981 A0.0 — —
33X 9,980 A0.0 — —
SEN 9,978 A0.0 — —
S5E=X 9,977 A0.1 — —
EES 9,975 A0.1 — —
7B% 9,974 A0.1 — —
RIEES 9,974 A0.1 — —
9F=X 9,972 A0.1 — —
108k 9,971 A0.1 — —
118k 9,970 A0.1 — —
128% 9,968 A0.1 — —
(A x)
2020 1820H 9,967 A0.2 — —
(1) EsEEE1 504z,
(12) BEREMEL T,
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(X4) BEFTYLEREEREE TR,

- 25




UBSHFRAH A > T SEFIRIE

(BE#ERE) MO—X (BRAHEIY)

PEFREDAR (1 HOHEY - B3
= 2019 15228~20206 15208 g gr TARBONRL & SRR B
SETEVAN =S —m U [hEEEETS] D SNRICHSLLRECT.
(T EL e (TREH ) (—%) (Gx2) W%ﬁﬁﬁgﬁtbﬁf_&*é,ﬁﬂﬁﬁgﬁﬂ (BaA ) @Hﬂﬂigﬁgﬁﬁgﬁ
- (DERIAD) NI BHETCHY . T7 > ROREES
= o — (23 TERORR] . [SEOREN I HALTET
BEADINZS LY — 23 1 . [HBORiY AN
EE PP ey 5 CEHLCLSTw. SE [Sas kel L-RUBL
B 8 2019/1/22~2020/1/20 EEOHE
Ex s I
e A 0.044% | =stiml = BID DI EAE(M2E ¥ (=L =
XEAP DO OEAEMER (BREDFI) (39,975 TT,
(BiEat) ) (0.011) | ZFELI=B2OEROTHE
(BR5E=1) ©) (0.001) | EFRHEEESIEEHOTNMN. OERNTO T 7V RICHDISE, BAKBD
(SRR EDXHE
(FsEat) ©) (0.032) | BREEOSE. BREERETEOMIM
ZDMER 0 0.002 | ZfthER=HHOZDMER +AhOFEZHELH
(ZDtth) (0) 0.002) | SHtEDSEERCEET 2 EBRS
& = 4 0.046

GE1)

HhOBR CHEHRODH 2 DDIFTEBERZZD) (.

B0 FBICK > CRIBEORICEBN GBI, BEACIIER UK

RTY, BH. ZTOMBRIF. COT7Y REANTVNE YT —T 7Y RO IcRBED S5, DT 7 YV RICHMT 2DD%Z
SHET,
BERBAFEECE(CHRBFUEAALTHIERT,
BHEFITAOHYDZENTNOEREE (AXREORMZS0) ZHPOTHEEMHETHRUTI00ZRUILBDT. BEIE
[CNEEMREIFMERALTH I E T,

(x2)
(£3)

(B 2019F1H22H ZE 2020414208)

T i #4
M + %8 O # T 58
B i O /A O A
UBSEHHEH SR - v —TJ 7R — — 9 10
GE) BMERBERTURT,
el i e Ll (B 20198173228 % 2020F15208)
BAchOFEREFRAZ DG EH ) £ Av.
GE) FBBERASEEE. BBEINOKREEANCETIAREINIRE 1 BICRESNZHNEERAE T,
FIREESES (202041 B20851%)
- - ] = £ B *
& 0 b O B ¥ m &=
¥ O g
UBSEHHSHA SR - IHF—T 7R 40,594 40,584 40,640

G O% - sHBEROBEAREIS BT,



UBSHSRA A VTS EARE (BERRE) MO—2 (BRHEL)
III.'I_AII'I'IHE':I:- I"E.I i'='i_iiﬂ (20201 82081R%)
= e x
5 —
= = @ & I
= %
UBSEHEIMHEFI SR - YT —T7 R 40,640 99.9
- )b - O - . F 01 24 0.1
w & E % W E & &@ 40,664 100.0

> = =
= = v (J Higz1z4Y

e =

(202041 B2081R7%) (82019818228 F202041H208)
1B B ENE:: S 1B B E B
(A) & E| 40,664,4650 (A)E fii 5 25 5t B 8 & A 44,6540
b B # A 44,654
0 — O— s 13,54 0 = ' ’
v v 3249 B)E % ® B Z| - 18351
UBSIMER|752 - v -T2V REHER) | 40.640,916 (O)Y HI 18 %= =(A+B) A 63,005
* N A & 10,000 D)l 1 # & 8B & £ A 87,232
() M0 E st ZE B & & 15,241
B ==
®a - " 9234 @ % % 8 % | ( 19093
x o8 FE WM 8,848 s B 8 % 8 % || (& 3852
0 # k B A 386 (F) st (C+D+E) 134,996
. " _ GmR #® % B = 0
(©# R E # ®|A-B)| 40655231 R E B(FHG)|  A13499%
T A | 40790227 EMEX=RER S 15,241
ROHE OO B @ O E| & 13499 e & & 8 3 5 ( 19,093)
Gt BE B @ B & 5 (& 3,852)
D Fg oy H 3 3 —_
D)Z # # # 0O | 407902270 b m o E W T e 287 628
1 A0 BEMmEE(C. D) 9,967H ®oom B % 2 ~437.865
Crism GET) {BEEDRROP T (A S5 EE R DR
A 40,780,207M C&BHOESHET.
AR E SR T AR 10,020 (£2) BAHEOWROD T (B)STEHRMBC 13 SEH/M T T 35
HACP— SRR T AR O BRESIENERSH TRRLTLET,
1 7 fEEEE 0.9967/ (E3) BEOWRODTESISERIBRS L H30F. E5FED

MEERENITAZ T > THY, TOZEEEE 134,996 T,

BIIEREDRR. BIREZ UIMERN StAZE LI
EBRNEVNNET,

(X4) SHEHBRICHIT2BARBREROESF NG (0f) . &
FREREOBMISFIRGEER (0M) « EFENRCHET
ZWNEHEAEE (190930) BLUDEERBEILE

(287.628M) &KW DBECIRUNE(F306,721H (10,000
OHfz75) TIA, HBET>THIFE A,



UBSHIFASA Y D SESRIE (BEERY) AI-X @BAYED
UBSEERAFIEFI S R - YH'—T 7 ROERRKAR
SEEH
%77 RIE, UBSIEEASAIFSZ - 77V R (BEEERERED) NRENSETSRREBET. 5
SHEDRENNERET > T ET,
TEELUT, BEPRER (2020615208) OBRRNECHEEL LPET,

UBSEEHAHERITS R - /Y —DT 7V R

P e
————————————————
S 5 BExHEHABESLTY | &8 E
M % % % B5H
781 (2016F18520H) 10,051 0.0 - - 608
881 (201751H20H) 10,044 A0.1 - - 40
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38X 10,023 A0.0 - -
4BR 10,022 A0.0 - -
BIEES 10,021 A0.0 - -
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WEES 10,019 A0.1 - -
SIEEN 10,019 A0.1 - -
SIEEN 10,018 A0.1 - -
HYEES 10,017 A0.1 - -
118K 10.016 A0.1 - -
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2020 1H20H 10,014 A0.1 — —
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