
<?xml version='1.0' encoding='WINDOWS-1252' ?>                 
<SBS xmlns='http://www.bcl.lu/2007/SBS' version='1.4' creationDateTime='2015-
12-02T14:26:03.0Z'>                 
  <header>               
    <endMonthDate>2015-09-30</endMonthDate>             
    <closingDate>2015-09-30</closingDate>             
    <reporterID>             
      <type>05</type>           
      <code>000123456</code>           
    </reporterID>             
    <declarantID>             
      <type>39</type>           
      <code>000123456</code>           
    </declarantID>             
      <reportingCurrency>EUR</reportingCurrency>           
      <layout>0</layout>           
  </header>               
  <ASS>               
    <assets>             
      <reportedLine>           
        <id>         
          <item>1-003000</item>       
          <country>XX</country>       
          <currency>XXX</currency>       
          <sector>90000</sector>       
        </id>         
        <ISIN>         
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>AT0000A001X2</code>   
            </securityID>     
            <holdSecurityType>01</holdSecurityType>     
            <debt>     
              <percentageQuoted>   
                <nominalAmount>6620000</nominalAmount> 
                <nominalCurrency>EUR</nominalCurrency> 
              </percentageQuoted>   
            </debt>     
            <reportedAmount>8027529.1</reportedAmount>     
          </security>       
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>FR0010916924</code>   
            </securityID>     
            <holdSecurityType>01</holdSecurityType>     
            <debt>     
              <percentageQuoted>   
                <nominalAmount>22080000</nominalAmount> 
                <nominalCurrency>EUR</nominalCurrency> 
              </percentageQuoted>   
            </debt>     
            <reportedAmount>26905029.2</reportedAmount>     
          </security>       
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>US00101JAF30</code>   
            </securityID>     
            <holdSecurityType>01</holdSecurityType>     
            <debt>     
              <percentageQuoted>   
                <nominalAmount>1180000</nominalAmount> 
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                <nominalCurrency>USD</nominalCurrency> 
              </percentageQuoted>   
            </debt>     
            <reportedAmount>976177.7</reportedAmount>     
          </security>       
        </ISIN>         
        <other>         
          <security>       
            <securityID>     
              <codeType>2</codeType>   
              <code>xx0152-2016</code>   
              <name>Fictive bank plc</name>   
              <currency>USD</currency>   
            </securityID>     
            <issuerID>     
              <country>GB</country>   
              <sector>32100</sector>   
            </issuerID>     
            <holdSecurityType>01</holdSecurityType>     
            <debt>     
              <supplements>   
                <securityType>F.3</securityType> 
                <issueDate>2011-05-24</issueDate> 
                <finalMaturityDate>2016-05-24</finalMaturityDate> 
                <poolFactor>1</poolFactor> 
                <couponType>01</couponType> 
                <couponFrequency>02</couponFrequency> 
                <couponLastPaymentDate>2015-11-24</couponLastPaymentDate> 
                <couponRate>3.1</couponRate> 
              </supplements>   
              <percentageQuoted>   
                <nominalAmount>4420000</nominalAmount> 
                <nominalCurrency>USD</nominalCurrency> 
              </percentageQuoted>   
            </debt>     
            <reportedAmount>4033247</reportedAmount>     
          </security>       
          <security>       
            <securityID>     
              <codeType>2</codeType>   
              <code>xx0452-2021</code>   
              <name>Non financial fictive co inc</name>   
              <currency>USD</currency>   
            </securityID>     
            <issuerID>     
              <country>US</country>   
              <sector>21000</sector>   
            </issuerID>     
            <holdSecurityType>01</holdSecurityType>     
            <debt>     
              <supplements>   
                <securityType>F.3</securityType> 
                <issueDate>2011-03-11</issueDate> 
                <finalMaturityDate>2021-03-15</finalMaturityDate> 
                <poolFactor>1</poolFactor> 
                <couponType>01</couponType> 
                <couponFrequency>01</couponFrequency> 
                <couponLastPaymentDate>2015-03-15</couponLastPaymentDate> 
                <couponRate>5.5</couponRate> 
              </supplements>   
              <percentageQuoted>   
                <nominalAmount>5370000</nominalAmount> 
                <nominalCurrency>USD</nominalCurrency> 
              </percentageQuoted>   



            </debt>     
            <reportedAmount>5058017</reportedAmount>     
          </security>       
        </other>         
        <totalReportedAmount>45000000</totalReportedAmount>         
      </reportedLine>           
      <reportedLine>           
        <id>         
          <item>1-005000</item>       
          <country>XX</country>       
          <currency>XXX</currency>       
          <sector>90000</sector>       
        </id>         
        <ISIN>         
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>ES0673516961</code>   
            </securityID>     
            <holdSecurityType>01</holdSecurityType>     
            <equity>     
              <currencyQuoted>   
                <numberOfUnits>122920</numberOfUnits> 
              </currencyQuoted>   
                 
            </equity>     
            <reportedAmount>57157.78</reportedAmount>     
          </security>       
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>GB00B1VMCY93</code>   
            </securityID>     
            <holdSecurityType>01</holdSecurityType>     
            <equity>     
              <currencyQuoted>   
                <numberOfUnits>379600</numberOfUnits> 
              </currencyQuoted>   
                 
            </equity>     
            <reportedAmount>6942989.04</reportedAmount>     
          </security>       
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>LU0431139764</code>   
            </securityID>     
            <holdSecurityType>01</holdSecurityType>     
            <equity>     
              <currencyQuoted>   
                <numberOfUnits>307680</numberOfUnits> 
              </currencyQuoted>   
                 
            </equity>     
            <reportedAmount>42379358.37</reportedAmount>     
          </security>       
        </ISIN>         
        <other>         
          <security>       
            <securityID>     
              <codeType>2</codeType>   
              <code>yy0458</code>   
              <name>Fictive China fund lp</name>   
              <currency>USD</currency>   



            </securityID>     
            <issuerID>     
              <country>KY</country>   
              <sector>41000</sector>   
            </issuerID>     
            <holdSecurityType>01</holdSecurityType>     
            <equity>     
              <supplements>   
                <securityType>F.52</securityType> 
              </supplements>   
              <currencyQuoted>   
                <numberOfUnits>37660</numberOfUnits> 
              </currencyQuoted>   
            </equity>     
            <reportedAmount>26620494.81</reportedAmount>     
          </security>       
        </other>         
        <totalReportedAmount>76000000</totalReportedAmount>         
      </reportedLine>           
    </assets>             
    <liabilities>             
      <reportedLine>           
        <id>         
          <item>2-002050</item>       
          <country>XX</country>       
          <currency>XXX</currency>       
          <sector>90000</sector>       
        </id>         
        <ISIN>         
          <security>       
            <securityID>     
              <codeType>1</codeType>   
              <code>FR0000121220</code>   
            </securityID>     
            <holdSecurityType>05</holdSecurityType>     
            <debt>     
              <percentageQuoted>   
                <nominalAmount>58000</nominalAmount> 
                <nominalCurrency>EUR</nominalCurrency> 
              </percentageQuoted>   
            </debt>     
            <reportedAmount>50000</reportedAmount>     
          </security>       
        </ISIN>         
        <totalReportedAmount>50000</totalReportedAmount>         
      </reportedLine>           
      <reportedLine>           
        <id>         
          <item>2-003000</item>       
          <country>XX</country>       
          <currency>XXX</currency>       
          <sector>90000</sector>       
        </id>         
        <other>         
          <security>       
            <securityID>     
              <codeType>2</codeType>   
              <code>zz0001-2017</code>   
              <name>Assurance Name debt issue 09/2017</name>   
              <currency>EUR</currency>   
            </securityID>     
            <issuerID>     
              <country>LU</country>   
              <sector>45000</sector>   



            </issuerID>     
            <holdSecurityType>04</holdSecurityType>     
            <debt>     
              <supplements>   
                <securityType>F.3</securityType> 
                <issueDate>2014-09-12</issueDate> 
                <finalMaturityDate>2017-09-13</finalMaturityDate> 
                <poolFactor>1</poolFactor> 
                <couponType>01</couponType> 
                <couponFrequency>01</couponFrequency> 
                <couponLastPaymentDate>2015-09-12</couponLastPaymentDate> 
                <couponRate>2.5</couponRate> 
              </supplements>   
              <percentageQuoted>   
                <nominalAmount>49000</nominalAmount> 
                <nominalCurrency>EUR</nominalCurrency> 
              </percentageQuoted>   
            </debt>     
            <reportedAmount>50000</reportedAmount>     
          </security>       
        </other>         
        <totalReportedAmount>50000</totalReportedAmount>         
      </reportedLine>           
      <reportedLine>           
        <id>         
          <item>2-005000</item>       
          <country>XX</country>       
          <currency>XXX</currency>       
          <sector>90000</sector>       
        </id>         
        <other>         
          <security>       
            <securityID>     
              <codeType>2</codeType>   
              <code>ASS0123456</code>   
              <name>Assurance Name subscribed capital</name>   
              <currency>EUR</currency>   
            </securityID>     
            <issuerID>     
              <country>LU</country>   
              <sector>45000</sector>   
            </issuerID>     
            <holdSecurityType>04</holdSecurityType>     
            <equity>     
              <supplements>   
                <securityType>F.512</securityType> 
              </supplements>   
              <currencyQuoted>   
                <numberOfUnits>160000</numberOfUnits> 
              </currencyQuoted>   
            </equity>     
            <reportedAmount>8000000</reportedAmount>     
          </security>       
        </other>         
        <totalReportedAmount>8000000</totalReportedAmount>         
      </reportedLine>           
    </liabilities>             
  </ASS>               
</SBS>                 


