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s 2 il = 2 x 2
* FRENE | % R B | 3nNE | % B
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EE ]
US 5YR NOTE (CBT) 1909 — 560 - -
US 5YR NOTE (CBT) 1912 1,346 1,352 - -
US 5YR NOTE (CBT) 2003 1,356 1,379 — —
US 5YR NOTE (CBT) 2006 1,384 1,409 - -
US T0YR NOTE (CBT) 1909 — 2,447 — —
US T0YR NOTE (CBT) 1912 3,277 3,304 — —
US 10YR NOTE (CBT) 2003 3,306 3,399 — —
US 10YR NOTE (CBT) 2006 3,396 3.494 - -
US 10YR NOTE (CBT) 2009 2,538 - - -
US ULTRA BOND CBT 1909 - - - 1,259
US ULTRA BOND CBT 1912 - - 891 866
US ULTRA BOND CBT 2003 - - 863 920
US ULTRA BOND CBT 2006 - - 755 823
CAN 10YR BOND FUTURES 1909 - 685 - -
CAN 10YR BOND FUTURES 1912 679 687 - -
CAN 10YR BOND FUTURES 2003 681 688 - -
CAN 10YR BOND FUTURES 2006 682 689 — —
CAN 10YR BOND FUTURES 2009 709 - - -
AUST 3YR BOND FUTURES 2003 2,729 2,529 - -
AUST 10YR BOND FUTURES 2006 871 953 - -
AUST 10YR BOND FUTURES 2009 951 - - -
LONG GILT FUTURES 1909 - - - 885
LONG GILT FUTURES 1912 - - 878 957
LONG GILT FUTURES 2003 - - 963 972
LONG GILT FUTURES 2006 - - 967 933
LONG GILT FUTURES 2009 - - 926 -
EURO-BOND FUTURES 1909 - - - 884
EURO-BOND FUTURES 1912 - - 870 874
EURO-BOND FUTURES 2003 — — 507 509
EURO-BOND FUTURES 2006 - - 501 497
EURO-BOND FUTURES 2009 - - 505 -
EURO BUXL 30Y BND 1909 — — — 105
EURO BUXL 30Y BND 1912 — — 104 101
EURO BUXL 30Y BND 2003 — — 100 104
EURO BUXL 30Y BND 2006 - - 104 100
EURO BUXL 30Y BND 2009 — — 103 —

CE1) BARBIEFVIVIET,
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S7CEBSDMEIC KU IEIRE U RERDEE T,




UBSRfd - RfttE~YY—T 7 VR

Es i ALh (B 2019478118 = 2020478108)
NHE

t

B B B

i i e & i 7 € =
T TH
WALT DISNEY CO 1.75% 24/8/30(7 *U %) 272,998 | ENELFIN INTLNV 1.966% 25/1/27(1-0+ #59) 241,415
BUPA FINANCE 1.75% 27/6/14(4 FUX) 161,167 | GOLDMAN SACHS GP 2% 23/7/27(1—0+ 7 XU1) 240,333

d

BERKSHIRE HATHAWAY INC 0.44% 29/9/13(1—0 - 7 XU ) 160,000 | AT&T INC 3% 22/2/15(7 XU A) 218,753
GOLDMAN SACHS GP 3.5% 25/4/1(7 XU A) 158,390 | AMERICA MOVIL SA 3.125% 22/7/16(7 XUA) 210,283
FEMSA 3.5% 50/1/16(77 XU 1) 147,539 | NBCUNIVERSAL MED 2.875% 23/1/15(7 XU f1 199,460

)
BPCE 0.25% 26/1/15(1—0 - 75VX) 143,863 | MORGAN STANLEY 2.5% 21/4/21(7 XU ) 184,476
RAIFFEISEN BK IN 0.25% 25/1/22(1—0 - #=AKU7) 131,570 | WILLIAMS COS INC 4.3% 24/3/4(7 *U 1) 181,609
VIACOMCBS INC 4.75% 25/5/15(7 XU 1) 123,878 | BTPS 1.35% 22/4/15(2—0 - 419 U7) 173,706
MORGAN STANLEY /VAR 31/4/1(7 XU $) 122,977 | ENISPA 0.625% 24/9/19(1—0 - 4 9U7) 172,210
COMCAST CORP 4.15% 28/10/15(7 XU $) 110,211 | VERIZON COMM INC 5.15% 23/9/15(7 XU 1) 160,104
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BOBE LSS 160,000 153,888 0.5 0.5
=) B 160,000 153,888 0.5 = 0.5 = =
(1) BALERS, MEEREICH T 2B SIS,
(0F2) BAREEVIVET,
(3) —ENR#HEIFANG U,
(E4) FHEIC OV TIIERMmEBENE EE. MEBEHRatELVT—IZAFLTVET,
(E5) BEPHENM EUROAEFRAE LTPF1L0—Y 3 VERIEFFEFE—Y aVICEUTHELTLET,
QERIFEIRFT
=] B x
iz 1 A = FE AR 5F ff % BRFHB
(BBEHES (SUREENES)) % TH TH
BERKSHIRE HATHAWAY INC 0.44% 0.44 160,000 153,888 2029/9/13
=) &t - 160,000 153,888 -
(%) 8@ - FHHBEOBARBIETIVIB T,
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OEFERIFExR
E] H
X 7|, % cerpspaeE | tnismsn =| D 5BB# EEHBEREALE
TARBIL TRV T % % % % %
77X Y 156,728 179,765 (19,258,327 63.6 0.4 42.1 18.9 2.6
FHTS - KL [FAFS - RIb
VAl Pa 4 4,550 5,166 407,007 1.3 — 1.1 0.0 0.2
a1 O Fa1—0O Fa1—0O
oA Y 3,085 3,098 374,116 1.2 — 0.6 0.5 0.1
4 9 U7 1,070 1,090 131,717 0.4 — 0.4 - —
J 2 U R 16,690 16,992 | 2,052,019 6.8 — 4.7 2.1 —
> vy 8,055 8,452 | 1,020,713 3.4 — 2.0 1.4 —
AR A4 v 4,490 4,621 558,075 1.8 — 0.9 0.9 —
N F - 1,200 1,229 148,493 0.5 — 0.3 0.2 —
F—A KUY 1,700 1,697 204,945 0.7 — 0.2 0.4 —
Woter7IIo 2,040 2,020 244,035 0.8 0.3 0.5 0.3 —
PR IAN 405 403 48,692 0.2 — 0.2 — —
7AIWZT VR 1,270 1,289 155,669 0.5 — 0.2 0.3 —
U~ A 300 304 36,812 0.1 — — 0.1 —
z O 17,575 18,648 | 2,251,941 7.4 0.1 5.4 1.7 0.4
TAFUZ - RUR [FAFUR RV
A4 F U X 13,565 15,740 | 2,123,416 7.0 — 5.9 1.1 —
TA=ANSUT « Rl [FA=2NSU7 - Rl
T—ANSUF 4,980 5,324 396,035 1.3 — 0.5 0.7 0.1
= Bl — — 129,412,019 97.1 0.8 64.9 28.8 3.4

CE1) BEMEREF. BHROKMZ DI EONEEBETERSDOMBEICK I HERELIZEDTY,
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(E3) BARBEFTIVET,
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QERIFEIRFT
% W % A% | EESE . maEsRe
AEE S Emen | REpEsE]
T XU7) % TRFEL] . TR 0
EEMBS(RORELNES) [ AEP TRANSMISSION 3.75% | 3.75 550 675 72,348 12047/12/1
AIR LEASE CORP 3.375% | 3.375 515 518 55,547 [2025/7/1
AIR PROD & CHEM 2.05% | 2.05 260 276 29,672 12030/5/15
AKER BP ASA 3% 3.0 485 475 50,957 [2025/1/15
AMERICA MOVIL SA 3.125% | 3.125 900 933 100,002 [2022/7/16
AMERICAN EXPRESS 3.4% 3.4 1,300 1,389 148,835 12023/2/27
APACHE CORP 4.25% | 4.25 1,590 1,208 129,455 12044/1/15
APT PIPELINES 4.2% 4.2 2,355 2,596 278,209 |2025/3/23
APT PIPELINES 4.25% | 4.25 800 891 95,526 [2027/7/15
ARCHER-DANIELS 2.75% | 2.75 190 208 22,286 [2025/3/27
AT&T INC 3% 3.0 1,000 1,040 111,459 12022/2/15
AT&T INC 3.4% 3.4 1,810 1,998 214,076 [2025/5/15
AT&T INC 3.55% 3.55 1,655 1,811 194,099 |2024/6/1
AT&T INC 4.35% 4.35 1,300 1,528 163,764 |2029/3/1
AT&T INC 4.75% 4.75 4,100 4,990 534,629 [2046/5/15
AT&T INC 5.15% 5.15 300 381 40,846 12042/3/15
AT&T INC 5.35% 5.35 200 262 28,080 [ 2040/9/1
AT&T INC 5.55% 5.55 850 1,109 118,914 [2041/8/15
BALTIMORE GAS 3.5% 3.5 1,100 1,275 136,614 12046/8/15
BANK OF AMER CRP /VAR | 3.004 810 851 91,235 12023/12/20
BANK OF AMER CRP 3.875% | 3.875 2,400 2,736 293,129 |2025/8/1
BARCLAYS PLC 3.684% | 3.684 1,090 1,133 121,387 12023/1/10
BIOGEN INC 2.25% 2.25 775 797 85,460 | 2030/5/1
BNP PARIBAS 4.4% 4.4 800 936 100,361 12028/8/14
BP CAP MKTS AMER 3.224% | 3.224 2,000 2,154 230,825 [2024/4/14
BP CAPITAL PLC /VAR /PER | 4.875 565 587 62,949 —
BROADCOM INC 3.15% | 3.15 485 520 55,710 [2025/11/15
BROADCOM INC 4.7% 4.7 250 284 30,445 [2025/4/15
BURLINGTON NORTH 5.4% 54 1,100 1,557 166,811 | 2041/6/1
CAMERON LNG 3.302% | 3.302 505 561 60,115 [2035/1/15
CANADIAN NATLRE 2.95% | 2.95 530 547 58,638 [2023/1/15
CANADIAN NATLRE 3.85% | 3.85 1,130 1,212 129,947 |2027/6/1
CARRIER GLOBAL 2.722% | 2.722 75 178 19,088 [2030/2/15
CBS CORP 2.9% 2.9 750 806 86,388 [2027/1/15
CHARTER COMM OPT 4.5% 4.5 1,835 2,033 217,883 |2024/2/1
CHARTER COMM OPT 5.375% | 5.375 600 746 79,978 |2047/5/1
CHEVRON CORP 1.141% | 1.141 85 86 9,304 [2023/5/11
CITIGROUP INC 3.875% | 3.875 2,200 2,425 259,864 [2023/10/25
CITIGROUP INC 4.65% | 4.65 800 1,098 117,717 12048/7/23
CNPC GENERAL CAP 3.4% 3.4 310 327 35,119 [2023/4/16
COCA-COLAFEMSA 2.75% | 2.75 360 383 41,049 [2030/1/22
COLONIALENT INC3.25% | 3.25 370 402 43,151 12030/5/15
COMCAST CORP 3.95% | 3.95 800 919 98,535 [2025/10/15
COMCAST CORP 4.15% | 4.15 1,350 1,641 175,809 [2028/10/15
COMCAST CORP 4.7% 4.7 300 422 45,214 12048/10/15
COMCAST CORP 4.75% | 4.75 1,700 2,346 251,356 | 2044/3/1
COMCAST CORP 4.95% | 4.95 350 527 56,460 [2058/10/15
CONOCOPHILLIPS 6.5% 6.5 650 983 105,346 | 2039/2/1
CONSUMERS ENERGY 3.25% | 3.25 500 582 62,393 12046/8/15
COSTCO COMPANIES 1.6% 1.6 155 158 16,943 12030/4/20

|
N
w
|



UBSRfd - RfttE~YY—T 7 VR

® oW 3 A% | BESE paien Crm sy HEFA0
(7 XUA) % THBRI TAHBRI TH
LEHBSE0REENES) | CRED SUIS NY 3% 3.0 820 846 90,693 [2021/10/29
CREDIT SUISSE 4.282% | 4.28 445 500 53,574 |2028/1/9
DELL INT / EMC 5.85% | 5.85 250 287 30.840 |2025/7/15
DEUTSCHE BANK NY 3.15% | 3.15 1.235 1.243 133,179 12021/1/22
DIAMONDBACK ENER 3.25% | 3.25 585 590 63,293 |2026/12/1
DISCOVERY COMMUN 395% | 3.95 300 T.0T4 | 108:638 |2028/3/20
DISCOVERY COMMUN 5.3% 5.3 710 898 96,287 12049/5/15
DUKE ENERGY CAR 4% 4.0 1.500 1.862 199,476 [2042/9/30
DUKE ENERGY FLA 3.4% 3.4 1.210 1.430 153,284 12046/10/1
E.ON INTL FINBV 6.65% | 6.65 510 /13 76,421 12038/4/30
ELEC DE FRANCE /VAR /PER | 5.625 250 258 27.719 -
ENABLE MIDSTRM 3.9% 3.9 750 735 78.816 12024/5/15
ENEL SPA /VAR 8.75 400 455 48.846 |2073/9/24
ENERGY TRANSFER 4.5% 4.5 500 531 56,983 12024/4/15
ENERGY TRANSFER 6% 6.0 800 826 88,567 12048/6/15
ENERGY TRANSFER 6.05% | 6.05 1.500 1.537 164.688 | 2041/6/1
ENTERPRISE PRODU 4.85% | 4.85 1.050 1.255 134,517 12042/8/15
ENTERPRISE PRODU 4.85% | 4.85 450 527 56,459 |2044/3/15
ERAC USA FINANCE 5.625% | 5.625 830 971 104,082 |2042/3/15
EXELON CORP 3.4% 3.4 2,000 2,258 241,974 12026/4/15
FEDEX CORP 4.55% 4.5 800 924 99,079 | 2046/4/1
FEMSA 3.5% 3.5 1.380 1.467 157,227 12050/1/16
FIRSTENERGY CORP 2.25% | 2.2 350 355 38,076 | 2030/9/1
FIVE CORFND TRS 4.419% | 4.419 1.090 1.212 129,930 [2023/11/15
FLORIDA PWR & LT 3.8% 3.8 1.415 1.734 185,858 [2042/12/15
FRANCE TELECOM 5.375% | 5.375 400 571 61,270 12042/1/13
GE CAPITAL INTL 4.418% | 4.418 945 978 104,827 [2035/11/15
GEN ELEC CAPCRP 6.75% | 6.75 413 518 55,528 12032/3/15
GEN ELECTRIC CO 3.45% | 3.45 145 151 16,248 | 2027/5/1
GEN ELECTRIC CO 3.625% | 3.625 145 148 15,940 | 2030/5/1
GEORGIA POWER 2.1% 2.1 435 454 48,704 12023/7/30
GOLDMAN SACHS GP 3.5% 3.5 1,455 1.599 171,379 |2025/4/1
HARTFORD FINL 4.4% 4.4 800 991 106,237 12048/3/15
HCP Inc 3.875% 3.875 400 443 47,460 |2024/8/15
HSBC HOLDINGS 4.95% | 4.95 235 285 30,560 |2030/3/31
INFOR INC 1.75% 1.75 160 161 17.349 12025/7/15
JPMORGAN CHASE /VAR | 2.739 670 /21 77,322 12030/10/15
JPMORGAN CHASE /VAR | 2.956 780 836 89,616 [2031/5/13
JPMORGAN CHASE 3.2% 3.2 3,700 3,939 422,014 12023/1/25
KINDER MORGAN 3.15% | 3.15 1.250 1.311 140,469 |2023/1/15
KINDER MORGAN 5.3% 5.3 1.470 1.756 188,216 [2034/12/1
KINDER MORGAN 5.625% | 5.625 1.140 1.284 137,619 [2023/11/15
KINDER MORGAN EN 5.8% 5.8 500 594 63,740 ]2035/3/15
LIBERTY MUTUAL 4.569% | 4.569 330 394 42,240 | 2029/2/1
LINCOLN NATL CRP 3.8% 3.8 1,075 1,206 129,259 |2028/3/1
LLOYDS BK GRPLC /VAR | 3.574 925 1.026 109.980 |2028/11/7
LLOYDS BK GRPLC 4.375% | 4.375 795 930 99,714 12028/3/22
LLOYDS BK GR PLC 4.45% | 4.45 645 736 78,884 | 2025/5/8
MARATHON OIL COR 3.85% | 3.85 820 831 89,116 | 2025/6/1
MARATHON PETRO 4.75% | 4.75 800 866 92,789 12044/9/15
MET LIFE GLOB 2.4% 2.4 450 454 48.693 |2021/1/8
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® oW 3 A% | BESE paien Crm sy HEFA0
(7 XUA) % THBEI TAHBEI TH
LEHBSEOREENES) | MEXICO CITY ARPT 5.5% 5.5 337 279 29,965 |2047/7/31
MIDAMERICAN ENER 3.5% 3.5 700 776 83,231 [2024/10/15
MIDAMERICAN ENER 5.15% | 5.15 900 1.283 137,468 [2043/11/15
MIDAMERICAN ENER 6.125% | 6.125 575 863 92,528 | 2036/4/1
MIRVAC GROUP FIN 3.625% | 3.625 1,265 1.343 143,879 [2027/3/18
MITSUB UFJ FIN 2.665% | 2.665 200 207 22,206 12022/7/25
MONONGAHELA PWR 5.4% 5.4 800 1.145 122,675 [2043/12/15
MORGAN STANLEY /VAR | 3.622 1,130 1.304 139,727 |2031/4/1
MORGAN STANLEY 2.5% 2.5 800 813 87.100 12021/4/21
MORGAN STANLEY 4% 4.0 1.260 1.435 153,764 |2025/7/23
MORGAN STANLEY 6.375% | 6.375 350 569 61.004 12042/7/24
MPLX LP 4.25% 4.25 500 542 58,101 12027/12/1
MPLX LP 5.2% 5.2 950 1.055 113.081 | 2047/3/1
NATL RURAL UTIL 3.7% 3.7 900 1.048 112,350 [2029/3/15
NBCUNIVERSAL MED 2.875% | 2.875 1.340 1.437 153,947 12023/1/15
NEXEN INC 6.4% 6.4 500 /717 76,812 |2037/5/15
NIKE INC 2.4% 2.4 125 134 14,444 12025/3/27
NOBLE ENERGY INC 3.85% | 3.85 380 375 40.187 12028/1/15
NOBLE ENERGY INC 4.95% | 4.95 600 564 60,426 |2047/8/15
NOMURA HOLDINGS 2.679% | 2.679 225 224 24,081 12030/7/16
NXP BV/NXP FDG 2.7% 2.7 90 94 10.144 | 2025/5/1
NXP BV/NXP FDG 3.15% | 3.15 230 245 26.257 | 2027/5/1
ONCORELECTRICD 2.95% | 2.95 150 163 17,563 | 2025/4/1
ONCOR ELECTRIC D 3.7% 3.7 790 937 100,423 [2028/11/15
ORIGIN ENER FIN 5.45% | 5.45 710 744 79.750 |2021/10/14
OTIS WORLDWIDE 2.565% | 2.565 230 242 26,021 12030/2/15
PACIFIC GAS&ELEC 2.1% 2.1 675 664 71,175 12027/8/1
PACIFIC GAS&ELEC 2.5% 2.5 340 331 35,535 |2031/2/1
PACIFICORP 2.7% 2.7 110 121 13.035 [2030/9/15
PACIFICORP 6% 6.0 550 831 | 80.086 |2039/1/15
PHILIP MORRIS IN 1.5% 1.5 285 293 31.431 | 2025/5/1
PHILLIPS 66 4.65% 4.65 550 663 71,104 12034/11/15
PHILLIPS 66 PTNR 4.68% | 4.68 850 941 100,837 12045/2/15
PLAINS ALL AMER 3.6% 3.6 815 843 90.344 12024/11/1
PLAINS ALL AMER 3.8% 3.8 575 569 61,034 12030/9/15
PPL CAPITAL FDG 4.7% 4.7 900 1.071 114,832 | 2043/6/1
ROYAL BK SCOTLND /VAR | 4.519 925 1.006 107,775 12024/6/25
ROYAL BK SCOTLND 3.875% | 3.875 1.005 1.085 116,319 [2023/9/12
ROYAL BK SCOTLND 4.8% 4.8 700 813 87.115 |2026/4/5
SANDS CHINA LTD 4.375% | 4.37 200 207 22,214 12030/6/18
SAUDI ARAB OIL 2.875% | 2.875 200 209 22,443 12024/4/16
SAUDI ARAB OIL 3.5% 3.5 395 433 46.468 12029/4/16
SCENTRE GROUP TR 2.375% | 2.375 610 611 65.562 |2021/4/28
SEMPRA ENERGY 6% 6.0 1.000 1.416 151,785 [2039/10/15
SGSP AUSTRALIA 3.25% | 3.25 930 1,010 108,229 12026/7/29
SHELL INTL FIN 3.25% | 3.25 1.100 1,222 130.976 12025/5/11
SHELL INTL FIN 4.375% | 4.375 1.000 1.283 137,471 12045/5/11
SHELL INTL FIN 6.375% | 6.375 400 622 66,686 |2038/12/15
SINOPEC CAPITAL 3.125% | 3.125 800 834 89.399 12023/4/24
SOUTHERN CALED 2.85% | 2.85 470 506 54,208 | 2029/8/1
SOUTHERN CAL ED 3.7% 3.7 290 321 34,464 |2025/8/1
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LEHBSE0REENES) | SOUTHERN CAL ED 4% 4.0 465 547 58.646 | 2047/4/1
SOUTHERN CAL ED 4.5% 4.5 1.350 1.609 172,473 |2040/9/1
SOUTHERN CO 3.25% | 3.25 930 1,039 111,374 | 2026/7/1
SOUTHERN CO 4.4% 4.4 1.100 1.352 144,930 | 2046/7/1
SOUTHWEST AIR4.75% | 4.75 285 296 31,712 | 2023/5/4
SOUTHWEST AIR 5.125% | 5.125 280 292 31.366 [2027/6/15
SOUTHWESTN EL PR 6.2% 6.2 1.080 1.494 160,108 |2040/3/15
STANDARD CHART /VAR | 3.885 1.217 1,282 137,410 [2024/3/15
STATE STREET CRP /VAR | 2.901 460 500 53,648 [2026/3/30
SUNCOR ENERGY 3.1% 3.1 260 277 29,775 12025/5/15
SUNCOR INC 6.5% 6.5 970 1.266 135,723 |2038/6/15
SUNCORP-METWAY 2.8% 2.8 450 463 49,663 | 2022/5/4
SUNTRUST BANKS 2.7% 2.7 650 670 71,797 12022/1/27
SWISS RE TREAS 4.25% | 4.25 540 686 73,590 12042/12/6
TELEFONICA EMIS 5.52% | 5.52 2,160 2,967 317,895 | 2049/3/1
TIME WARNER CABL 4.5% 4.5 800 879 94,180 |2042/9/15
TIME WARNER CABL 5.5% 5.5 950 1.180 126,423 | 2041/9/1
TRANSCANADA PL 4.625% | 4.625 1.113 1.311 140,532 | 2034/3/1
TRANSCONT GAS PL 4.45% | 4.45 310 352 37.778 |2042/8/1
UNION PAC CORP 3.35% | 3.35 850 967 103,605 [2046/8/15
UNTD AIR 16-1 B 3.65% | 3.65 306 226 24,280 | 2027/7/7
VALERO ENERGY 2.85% | 2.85 250 264 28,372 12025/4/15
VALERO ENERGY 4.9% 4.9 1,140 1,382 148,061 [2045/3/15
VERIZON COMM INC 3.376% | 3.376 2,300 2,565 274,842 12025/2/15
VERIZON COMMINC5.15% | 5.15 200 228 24,508 12023/9/15
VERIZON COMM INC5.25% | 5.25 1,300 1.817 194,664 [2037/3/16
VIACOMCBS INC 4.75% | 4.75 1,165 1,336 143,189 |2025/5/15
VIRGINIA EL&PWR 3.8% 3.8 450 529 56.714 |2028/4/1
VIRGINIA EL&PWR 4% 4.0 650 817 87.621 [2046/11/15
VISA INC 1.9% 1.9 405 428 45,931 12027/4/15
VODAFONE GROUP 4.125% | 4.125 900 1.023 109,618 [2025/5/30
VODAFONE GROUP 4.375% | 4.375 540 650 69.716 12043/2/19
WALT DISNEY CO 1.75% | 1.75 1.990 2,065 221,305 [2024/8/30
WALT DISNEY CO 1.85% | 1.85 250 260 27.943 12026/7/30
WALT DISNEY CO 6.2% 6.2 1.847 2,746 294,246 [2034/12/15
WALT DISNEY CO 6.4% 6.4 300 458 49,116 |2035/12/15
WESTPAC BANKING 2% 2.0 400 414 44,415 12023/1/13
WESTPAC BANKING 2.8% 2.8 450 464 49,787 12022/1/11
WILLIAMS COS INC 4.3% 4.3 1.500 1.640 175,776 | 2024/3/4
WILLIAMS COS INC 4.9% 4.9 450 492 52,812 |2045/1/15
WPP FINANCE 20103.75% | 3.75 800 872 93.480 12024/9/19
XCEL ENERGY INC 4.8% 4.8 1.400 1.728 185,163 [2041/9/15
XLITLTD 5.25% 5.25 200 277 29,766 [2043/12/15
N st - - — [19,258,327 -
BT THhIT - L [FhT T - L
LEnESE0REEAES) | BELL CANADA 4.75% | 4.75 550 683 53,869 12044/9/29
CANADIAN NATLRE 3.42% | 3.42 400 419 33,010 |2026/12/1
ROGERS COMM INC 6.56% | 6.56 500 741 58,381 12041/3/22
ROYAL BK CANADA 1.65% | 1.65 800 806 63.572 12021/7/15
SUNCOR ENERGY 3% 3.0 1.300 1.363 107,453 [2026/9/14
TELUS CORP 3.75% 3.75 150 164 12,955 12025/1/17
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EEHES(20REENES) [ TELUS CORP 4.85% 4.85 450 557 43,919 |2044/4/5
TRANSCANADA PL 3.3% 3.3 400 429 33,844 [2025/7/17

I =t - — — 407,007 —
(I—0) F1—0O F1—0O

(R14Y)

EEHES(S0REENES) [ ALSTRIA OFFICE 1.5% 1.5 400 400 48,415 [2026/6/23
COMMERZBANK AG 0.625% | 0.625 485 485 58,594 [2024/8/28
DEUTSCHE BANK AG 1.125% | 1.125 400 409 49,437 [2023/8/30
DEUTSCHE BANK AG 1.625% | 1.625 300 301 36,363 [2021/2/12
ENERGIE BADEN-WU /VAR | 3.625 600 606 73,251 | 2076/4/2
MERCK /VAR 1.625 600 599 72,406 [2079/6/25
TLG IMMOBILEN 0.375% | 0.375 300 295 35,647 [2022/9/23

A5U7)

LEHBS(ROREENES) | ENEL SPA /VAR 3.5 500 520 62,869 [2080/5/24
MEDIOBANCA SPA 0.875% | 0.875 300 291 35,216 [2026/1/15
TERNA SPA 1% 1.0 270 278 33,630 [2026/4/10

(Z5UR)

LEHES(S0RBEAES) [ BNP PARIBAS /VAR [ 1.125 600 609 73,653 [2029/4/17
BNP PARIBAS 1% 1.0 670 682 82,404 [2024/4/17
BNP PARIBAS 1.25% 1.25 1,500 1,545 186,662 [2025/3/19
BPCE 0.25% 0.25 700 695 84,042 [2026/1/15
BPCE 1.375% 1.375 1,000 1,038 125,366 [2026/3/23
COFIROUTE 0.375% | 0.375 1,000 1,010 122,011 [2025/2/7
CRED AGRICOLE SA /VAR 1.0 800 810 97,864 [2026/4/22
CREDIT AGRICOLE 1.375% | 1.375 1,000 1,038 125,370 [2025/3/13
ELEC DE FRANCE /VAR /PER 4.0 500 515 62,273 —
ELEC DE FRANCE 2% 2.0 400 393 47,500 [2049/12/9
ENGIE /VAR /PER 3.25 200 209 25,339 —

GDF SUEZ 1% 1.0 900 935 112,993 [2026/3/13
LVVH MOET HENNES 0.125% | 0.125 900 886 107,002 [2028/2/11
RTE RESEAU DE TR 1% 1.0 600 628 75,858 [2026/10/19
TDF INFRASTRUCTU 2.875% | 2.875 900 926 111,838 [2022/10/19
TEREGA SA 2.2% 2.2 1,100 1,165 140,779 [2025/8/5
TOTAL CAP INTL 1.491% | 1.491 400 427 51,638 [2027/4/8
TOTAL CAP INTL 1.994% | 1.994 200 226 27,396 |2032/4/8
TOTAL SA /VAR /PER | 2.625 1,620 1,660 200,527 —
UMG GROUPE VYV 1.625% | 1.625 600 609 73,548 |2029/7/2
UNIBAILRODAMCO /VAR/PER | 2.875 500 442 53,459 —
UNIBAI-RODAMCO /VAR/PER | 2.125 600 534 64,485 —
(F529)

LETES(SOREEAES) [ ALLIANDER /VAR /PER [ 1.625 235 239 28,974 —
EDP FINANCE BV 1.5% 1.5 260 273 32,997 [2027/11/22
EDP FINANCE BV 2% 2.0 890 951 114,957 [2025/4/22
HEINEKEN NV 2.25% [ 2.25 215 244 29,487 [2030/3/30
IBERDROLA INTL /VAR /PER | 2.625 1,300 1,340 161,837 —
ING GROEP NV 1.125% | 1.125 700 721 87,146 [2025/2/14
NATURGY FINANCE 1.25% | 1.25 400 416 50,279 [2026/1/15
REDEXIS GAS FIN 1.875% | 1.875 1,480 1,535 185,484 [2027/4/27
REN FINANCE BV 2.5% 2.5 1,695 1,842 222,467 [2025/2/12
STEDIN HOLDING 0.875% | 0.875 380 393 47,480 [2025/10/24
VONOVIA BV 1.625% | 1.625 500 493 59,601 [2039/10/7
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LEES(SUREENES) | ABERTI 1.5% 1.5 400 399 48,260 [2024/6/27
ABERTI 2.375% 2.375 700 710 85,754 [2027/9/27
CAIXABANK 0.375% | 0.375 500 493 59,613 | 2025/2/3
CANAL DE ISABEL 1.68% | 1.68 700 738 89,241 [2025/2/26
FCC AQUALIA SA 2.629% | 2.629 690 725 87.632 [2027/6/8
SANTAN CONS FIN 1% 1.0 700 709 85,683 [2024/2/27
( ) TELEFONICA EMIS 1.447% | 1.447 800 843 101,890 [2027/1/22
N)LF—
LEES(S0RBEAES) [ ELIA TRANS BE 0.875% | 0.875 300 306 37.072 [2030/4/28
KBC GROUP NV 1.125% | 1.125 500 514 62,170 [2024/1/25
RESA SA BELGIUM 1% 1.0 400 407 49,251 [2026/7/22
F—ZXKU7)
LETES(GOREEAES) [ OMV AG /VAR /PER | 2.875 600 605 73,090 —
RAIFFEISEN BK IN 0.25% | 0.25 1,100 1,091 131,855 [2025/1/22
Lzt 7ILD)
LETEL(B0EEEAES) [ ADO PROPERTIES 1.5% 1.5 800 746 90,169 [2024/7/26
AROUNDTOWN SA 2% 2.0 500 523 63,208 [2026/11/2
CNH IND FIN 1.875% | 1.875 170 169 20,475 [2026/1/19
CPI PROPERTY GRO 2.75% | 2.75 570 581 70,182 [2026/5/12
Ta435VR)
LETEEROREEAES) [ ELENIA FINANCE 0.375% | 0.375 405 403 48,692 |2027/2/6
FAILSUR)
LEHES(S0RBEAES) [ BANK OF IRELAND 1.375% | 1.375 380 381 46,120 [2023/8/29
GAS NETWORKS [E 0.125% | 0.125 490 484 58,507 [2024/12/4
GAS NETWORKS IE 1.375% | 1.375 400 422 51,041 [2026/12/5
GRIL R AIL)
(%i%%%)%(é‘mﬁéiﬂﬁﬁ) [ GALP GAS NATURAL 1.375% | 1.375 300 304 36,812 [2023/9/19
Z Dt
BES R <EFME) [ PETROLEOS MEXICA3.75% | 3.75 300 278 33,669 [2024/2/21
LEES(S0RBENES) | ABBVIE INC 2.625% | 2.625 205 233 28,163 [2028/11/15
AKELIUS RESIDENT 1.75% | 1.75 450 455 55,002 | 2025/2/7
AP MOLLER 1.75% 1.75 465 468 56,625 [2026/3/16
AURIZON NETWORK 2% 2.0 490 514 62,111 [2024/9/18
AUSGRID FINANCE 1.25% [ 1.25 860 887 107,120 [2025/7/30
AUSTRALIA PACI 1.75% | 1.75 750 766 92,544 [2024/10/15
BARCLAYS PLC /VAR [ 3.375 620 669 80,852 | 2025/4/2
BG ENERGY CAP 2.25% | 2.25 560 634 76,677 [2029/11/21
BP CAPITAL PLC /VAR /PER | 3.625 600 608 73,424 —
BP CAPITALPLC /VAR /PER | 3.25 750 760 91,825 —
BRIT SKY BROADCA 2.5% 2.5 860 972 117,464 [2026/9/15
CHUBB INA HLDGS 2.5% 2.5 765 889 107,463 [2038/3/15
CREDIT SUISSE /VAR | 3.25 210 233 28,145 [2026/4/2
DANSKE BANK A/S 1.375% | 1.375 710 719 86,913 [2022/5/24
GOLDMAN SACHS GP 1.625% | 1.625 900 944 114,002 [2026/7/27
GOLDMAN SACHS GP 2% 2.0 410 446 53,974 [2028/11/1
GOLDMAN SACHS GP 3375% | 3.375 545 609 73,602 [2025/3/27
HEATHROW FNDG 1.5% 1.5 790 793 05,791 [2030/2/11
JPMORGAN CHASE /VAR | 0.389 495 486 58,702 [2028/2/24
LIBERTY MUTUAL 2.75% | 2.75 600 661 79,906 | 2026/5/4
LLOYDS BK GR PLC /VAR 3.5 295 328 39,708 [ 2026/4/1
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LEES(GOREEAES) [NATLGRIDELECT 0.19% [ 0.19 245 245 29,642 [2025/1/20
NEW YORK LIFE GL0.25% | 0.25 495 491 59,305 [2027/1/23
ORSTED A/S /VAR 2.25 500 511 61,738 [2029/11/26
ROYAL BK SCOTLND /VAR 2.0 500 517 62,523 | 2025/3/4
SGSP AUSTRALIA 2% 2.0 190 194 23,480 [2022/6/30
SVENSKA HNDLSBKN 1% 1.0 240 249 30,182 [2025/4/15
TAURON POLSKA SA 2.375% | 2.375 805 805 97.315 | 2027/7/5
VERIZON COMM INC 2.875% | 2.875 650 793 95,832 [2038/1/15
VODAFONE GROUP 2.5% 2.5 1,320 1,475 178,229 [2039/5/24
IR st — — — [ 7,227,232 —
((AF¥UX) TAFUR - RYR [FAFUZ - KUK
EEHES(20REENES) [ ANGLIAN WAT FIN 4.5% 4.5 650 714 96,343 [2026/2/22
BAAFUNDING LTD 6.75% | 6.75 500 627 84,645 [2026/12/3
BARCLAYS PLC /VAR [ 2.375 1,120 1,138 153,554 [2023/10/6
BUPA FINANCE 1.75% | 1.75 1,220 1,222 164,963 [2027/6/14
CADENT FINANCEP 2.75% | 2.75 760 881 118,929 [2046/9/22
EDF ENERGY 5.5% 5.5 500 619 83,530 | 2026/6/5
ELEC DE FRANCE 6.125% | 6.125 300 443 59,794 |2034/6/2
GATWICK FND LTD 5.25% | 5.25 900 981 132,427 [2024/1/23
INNOGY FINANCE 4.75% | 4.75 800 1,079 145,624 [2034/1/31
KPN NV 5% 5.0 200 234 31,645 [2026/11/18
LLOYDS BK GRPLC 2.25% | 2.25 415 430 58,082 [2024/10/16
NATL GRID ELECT 4% 4.0 850 1,013 136,768 | 2027/6/8
NORTHERN GAS 5.625% | 5.625 300 482 65,148 [2040/3/23
NORTHUMBRIAN WTR 1.625% | 1.625 790 815 109,985 [2026/10/11
SSE PLC /VAR /PER [ 3.875 470 470 63,403 —
THAMES WATER UTC 3.5% 3.5 640 727 08,090 [2028/2/25
THAMES WATER UTL 5.125% | 5.125 400 575 77.661 [2037/9/28
VICINITY CNTRS T 3.375% | 3.375 440 459 61,955 | 2026/4/7
VIRGIN MONEY /VAR [ 3.375 570 562 75,920 [2026/4/24
WESTERN POWER 5.75% | 5.75 950 1,376 185,739 [2032/4/16
YORKSHIRE WATER /VAR | 3.75 290 298 40,295 [2046/3/22
YORKSHIRE WATER 3.625% | 3.625 500 584 78,905 | 2029/8/1
IR st — — — [2,123.416 —
(F—=ZrZU7) FA—AL5U7 - Rl [F4—AR5U7 - Rlb
EEHES(20RBENES) [ AURIZON NETWORK 4% 4.0 1,000 1,066 79,360 [2024/6/21
AUSGRID FINANCE 3.75% | 3.75 500 547 40,690 [2024/10/30
AUSNET SERVICES 4.2% 4.2 1,000 1,172 87,195 [2028/8/21
BANCO SANTANDER 4% 4.0 1,200 1,250 93,005 [2023/1/19
OPTUS FINANCE 2.5% 2.5 780 779 58,002 [2030/7/1
TELSTRA CORP LTD 2.9% 2.9 500 507 37,781 [2021/4/19
I\ - — — 396,035 —
5 — — — 129,412,019 —
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US 10YR NOTE (CBT) 2009 2,540 —

CAN 10YR BOND FUTURES 2009 716 —

@ | ey [ AUST 10YR BOND FUTURES 2000 960 -
LONG GILT FUTURES 2009 — 947

EURO-BOND FUTURES 2009 — 511

EURO BUXL 30Y BND 2009 — 106

GE1) BAREIFYIVET, 22U, SN BAEREOSS 3/ N\ TH,
(E2) HEMRETIEIE. RO TZ O EDONERESETERSDMEICKLYPERELEDHDTY,
GE3) —EFHEIFANR L,
m_; EHESERAEEDIERY, | (202047810811
= 5 x
5 s % @ & K =

e %

IN *t & 29,565,907 97.0

O — )b o —>Y%. 0O 921,991 3.0

% B E = W E % & 30,487,898 100.0

HERDBARBIITIIIET,

LHIRICHITDNEEMEEE (30,164,331TH) DREGFEMERE (30,487,898TH) (ICHTDHEKEFIB.I9% T,
NEREERF. BEROE(MZ DA EONBEESEETEEBOMEIC K BERELZHDTT,

BHE. BERICHIFIMERBL — ME. RRNIL=107.13M, 1459 - BL=7878M. 11—0=12076M. 14FUR - R
VR=13490. 17— r3U7 - R)L=74.38HTT,

Gx1)
(£2)
(x3)



UBSRfd - RfttE~YY—T 7 VR

(2020478 108%7%) (82019478118 Z20204%78108)
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(A) & 7E [33,598,072,414H AEBE % =% I @ 982,788,598F9
J— L - O — v =| 252860648 2 B gl =} 971,359,313
N #t BEEHEER) [29,565,907,505 z O fit W # 2 11,571,301
= # | 3368,931.029 o i R ma 142076
>* Iy =] 278.459.927 (B)E fiil 5F & & B 8 & 1,007,773,169
= = AN
= A ZE K W &| 131,197,959 %’;@ I: g z 1210319782
C B 3| % W 3| | 114,434,756
(B)& | 3302449275 © R
B ] s 592,254,008
1h % | 3,157,448,921
b ] 8o 477819252
RN | 145.000.000 D)fE & ®& B ZH|o 4,624,836
E
* A = 354 (E) 4B ©(A+B+C+D)| 2100371687
T A 115.725,136.,678 (G)ie # fE £ 2= 48 % & | 974229308
R OBR R & %|14570486.4610 (W ® = 8 # 2|~ 3592139698
D)2 # # # O 157251366780 ) St (E+F+G+H)| 14570486461
1 FO47 ) E#H5E(C/ D) 19,266/ WOH B O OB & 2(1)| 14570486461
(raEm) GZ1) BEOWRO T T B) SIS SEERS & O'(C) M|
RS TTAE 18,834,926,288M Y3 B R DTHAIR R IO &k 3 BOESHE T
HTPE NS ETTARE 1,180.870.692M (22) BEOPROD T (D)EEBME (C 12 SBT3
HAth— BB AR AR 4.290.660.302 BRSLEESH CERLTOET,
1 DS/ ) 1.9266M (I3) BHOWRODT(G)BINEEZBRELHZDE. 55

YT —T 7 Y ROBHKICHT B TADAR]
UBSZE - TRE T 7V R (RBAYIHY)

8.680,682,364H

UBSZE - TRIE T 7V K (RBAYIRRL)

6,498,097,124H

UBSAE - SREHET 7V B (F1DRER - BEAvIHH)

451,749,202H

UBSAE - EREMHET 7V B (F1IRER - BEAvY IRRL)

94,607,988H
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