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49.47 49.61
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2,993,109 2,992,810
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590,779,739 467,685,016
20,397,478,795 15,623,928,600
2,993,709 2,993,109
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140,302,020 124,887,909
181,862,809 14,670,845
450,479 359,241
21,623,297 17,244,056
915,275 725,324
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184,713,183 234,925,745
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UBS(CAY) SWISS HIGH
TWIN ALPHA FUND
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315,781,648.040

15,623,928,600
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2,996,106
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UBS CAY

UBS CAY

2018 11 30

\ 29,320,167,904
854,045,018
16,589,081

5,989,753
30,196,791,756

493,672,789
789,160

124,421,865

5,667,598

5,233,307

2,118,362

832,346

747,609

10,111

633,493,147

\ 29,563,298,609

2018 11 30

\ 166,795,170
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71,368
8,062

1,319,470
39,080

24,326

8,421

5,729

4,340

95,600

41,982

54,040

22,365

300,210

(99.2%)
(0.9%)
(0.9%)
COSMO Pharmaceuticals NV

(98.3%)
(1.9%)
DKSH Holding AG
(10.9%)
Banque Cantonale Vaudoise
UBS Group AG*
Valiant Holding AG

(8.5%)
Daetwyler Holding AG
EMS-Chemie Holding AG
Givaudan SA

(3-9%)
SGS SA
(4.3%)
Cembra Money Bank AG
GAM Holding AG
Vontobel Holding AG

(0.7%)
Burkhalter Holding AG
9.8%)
Nestle SA

G-1%)

2018 11 30

56/95

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

194,912,098
22,739,738
11,507,474
10,148,270

7,014,571
5,466,872
3,623,181
3,248,526
21,044
9,871

258,691,645

(91,896, 475)

(4,329,043,487)

(4,420,939,962)
(278,526,478)

\

(4,699,466,440)

261,649,752

261,649,752

548,175,604

698,019,004
2,023,214,323
490,222,353

3,211,455,680

387,514,714
513,337,363
1,601,339,479

2,502,191,556

1,166,739,635

904,298,095
25,043,320
352,756,362

1,282,097,777

201,262,826

2,904,211,775
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35,767 Lonza Group AG 4.4 1,312,260,454
11,144 Sonova Holding AG 0.7 204,305,263
1,516,565,717
(12.1%)
22,132 Swiss Life Holding AG .3 985,519,919
7,872 Swiss Re AG 0.3 81,627,225
70,090 Zurich Insurance Group AG 8.5 2,496,681,175
3,563,828,319
(5-2%)

666,381 ABB, Ltd. 5.2 1,530,235,951

(2.8%)
38,515 SFS Group AG 1.5 423,837,138
33,404 VAT Group AG 1.3 393,212,859
817,049,997

(20.4%)

27,175 Idorsia, Ltd. 0.2 58,635,954
287,627 Novartis AG 10.1 2,972,689,743
101,509 Roche Holding AG 10.1 2,988,418,690

6,019,744,387
(0.4%)
19,506 Investis Holding SA 0.4 131,650,995
(5-5%)
166,753 Cie Financiere Richemont SA 4.2 1,230,046,837
75,304 Galenica AG 1.3 397,184,840
1,627,231,677
(4.4%)
146,600 Ascom Holding AG 0.8 242,529,643

19,632 Swisscom AG 3.6 1,069,156,931

1,311,686,574
2.4%)
45,374 Kuehne + Nagel International AG 2.4 724,357,352
29,058,485,822
( \27,548,223,646) \ 29,320,135,574
2018 11 30 0.0
usb Brown Brothers Harriman & Co. 28,928 12/07/2018 CHF 28,743 \ 32,330 \ (14,311) \ 18,019
2018 11 30 -1.7
Call - OTC Swiss Franc versus Japanese Yen \ 113 12/21/2018 124,000,000 \ (126,910,629) \ (175,553,385)
call - SMI Index Option 8,907  12/21/2018 14,000 (240,748,058) (318,105,093)

\  (367,658,687) \  (493,658,478)
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7,323,866,592

1,525,950,957

7,323,866,592

1,525,950,957

1 7,329,846,615

1,527,532,387

2 5,980,023

1,581,430

7,323,866,592

1,525,950, 957

7,323,866,592

1,525,950,957

7,323,866,592

1,525,950,957

2019 12 18
2020 6 17
2019 12 17 2020 6 17
2019 6 18 2019 12 18
7,033,538,325 7,329,846,615
4,004,625,263 128,021,869

3,708,316,973
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36,379,389
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30,959,487,985
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28 93,923
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28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
206 1 217
10 7
195 209
2,821 2,362
2,804 2,028
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12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
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75 69
8,548 7,573
15 14
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4,610 3,988
2 3,882 2 3,530
3,735 3,830
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255 590
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2 5
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40,142 38,430
56,709 54,512
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2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936
48,459 43,906
5,755 5,793
373 374
4,145 4,335
510 395
725 688
796 838
64 62
178 154
472 451
1,291 1,299
374 368

34 37
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o5 @ 2019
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38 912
215 214
133 24
134 78
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32 71
40 1
60 54
132 127
16,961 15,629
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29 -
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16,931 15,043
5,076 4,555
15 78
5,060 4,477
11,870 10,566
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2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2018 2019 31
2,608 2,608
2,608 2,608
2018 25 2018 2018
12,669 4,857 31 26
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21,900 - - -
267 3,463 1,184 -
35,756 3,463 1,184 -
2019 31
1,836
2020 31
1,944 2,027
2019 31
87 55 32
4,991 4,712 278
5,079 4,767 311
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3,301 3,560 258
3,301 3,560 258
8,380 8,328 52
666
2020 31
60 55 5
3,004 2,772 232
3,064 2,827 237
27,589 28,354 764
27,589 28,354 764
30,654 31,181 526
666
2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
2019 2020 31
1,492 214 1
1,492 214 1

48
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)
2018 2019
2019 31 2020 31
2,350 2,389
158 159
171 183
52 207
2,389 2,574
)
2018 2019
2019 31 2020 31
2,389 2,574
2,389 2,574
2,389 2,574
2,389 2,574
)
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2018 2019
2019 31 2020 31
158 159
41 27
199 187
174 181
2019 31 2020 31
788
731

170 198

182 177

141 129

94 94

32 47

240 399

1,592 1,835

164 173

1,428 1,661

159 159

85 71

244 230

1,183 1,431

2019 31
100
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( )
Daiwa Asset
Management - ( )
(Singapore) Singapore 133 100.0 1,719
Ltd.
Daiwa
Portfolio
Advisory India 1,207 ( 92 0 3,293
(India) .
Private Ltd.
) MAS
MAS
2019 2020 31
( )
Daiwa Asset
Management |- C )
(Singapore) Singapore 133 100.0 1,603
Ltd.
MAS
MAS
2018 2019 31
( )
1 1
100,000 19,975 3,400
2
3,000 1,052 173
3
100 4 1,063 1,055
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2019 2020 31
( )
1 1
100,000 16,953 2,984
2
3,000 1,031 224
3
100 4 1,061 1,054
2018 2019
2019 31 2020 31
15,389.06 14,732.52
4,550.81 4,050.66
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2018 2019
2019 31 2020 31

11,870 10,566
2,608,525 2,608,525
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2020 2 17 Daiwa Capital Management Silicon Valley Inc.

2020 4 1
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@

247,369 2020 3

&)

100,000 2020 3

51,000 2020 7 27
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2020 7 22

193
a 2019 12 18
2020 6 17

a 2020 6 17
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