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Credit Suisse Fund Management S_A.

(o]
12 Lux
usb Lux Usb
Lux uSb
Lux usb
2021 10
202,455,943 46.70
74,644,548 17.22
25,844,909 5.96
1,802,906 0.42
200,427 0.05
183,690 0.04
173,944 0.04
57,511 0.01
33,905 0.01
8,365 0.00
305,406,148 70.45
78,828,291 18.18
13,027,985 3.01
8,350,780 1.93
4,780,492 1.10
4,376,104 1.01
2,836,650 0.65
2,607,175 0.60
1,968,713 0.45
1,202,299 0.28
1,112,110 0.26
1,001,158 0.23
410,177 0.09
360,150 0.08
325,615 0.08
304,637 0.07
242,236 0.06
130,921 0.03
122,317 0.03
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121,987,810 28.14
427,393,958 98.59
6,127,381 1.41
433,521,339
100.00
49,278
2021 10 29 UFJ

113.67
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Lux usD
2021 10

209,243,207 45_87
111,334,350 24.41
41,162,173 9.02
2,571,370 0.56
503,703 0.11
459,473 0.10
436,112 0.10
147,476 0.03
84,886 0.02
22,307 0.00
365,965,056 80.23
54,923,219 12.04
5,614,428 1.23
4,199,900 0.92
3,540,181 0.78
3,395,303 0.74
2,363,875 0.52
1,684,049 0.37
1,054,111 0.23
747,089 0.16
724,816 0.16
491,493 0.11
340,949 0.07
262,754 0.06
242,236 0.05
234,387 0.05
180,897 0.04
158,411 0.03
1,206 0.00
80,159,305 17.57
446,124,361 97.80
10,021,469 2.20

456,145,830
51,850 100.00
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Lux usb
2021 10

77,288,436 39.21
58,333,069 29.59
38,076,681 19.32
1,707,652 0.87
449,963 0.23
410,861 0.21
389,905 0.20
137,735 0.07
75,863 0.04
15,615 0.01
176,885,779 89.74
8,043,744 4.08
1,597,175 0.81
1,268,420 0.64
1,133,293 0.57
839,858 0.43
780,886 0.40
313,265 0.16
236,388 0.12
115,430 0.06
77,175 0.04
42,391 0.02
41,964 0.02
14,489,986 7.35
191,375,766 97.09
5,738,347 2.91

197,114,113
22,406 100-00
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2021 10
Lux usb
acc BH
acc

2020 11 370,478,155.17 | 42,112,251,898 300.19 34,123 10,753
12 379,710,131.42 | 43,161,650,639 305.83 34,764 10,945

2021 387,471,607.50 | 44,043,897,625 306.03 34,786 10,945
384,963,078.11 | 43,758,753,089 306.30 34,817 10,953

395,362,518.61 | 44,940,857,490 305.91 34,773 10,931

408,607,466.64 | 46,446,410,733 312.28 35,497 11,154

408,015,568.34 | 46,379,129,653 314.12 35,706 11,212

419,212,402.97 | 47,651,873,846 316.79 36,010 11,305

447,475,428 .49 | 50,864,531,956 319.23 36,287 11,388

440,692,606.32 | 50,093,528,560 321.53 36,548 11,467

427,425,826.56 | 48,585,493,705 315.67 35,882 11,253

10 433,521,339.42 | 49,278,370,652 320.78 36,463 11,434

BH acc 2017 10,000
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Lux usD
acc BH
acc
2020 11 348,898,693.41 | 39,659,314,480 320.50 36,431 11,135
12 362,578,584.91 | 41,214,307,747 329.20 37,420 11,426
2021 368,346,431.90 | 41,869,938,914 330.81 37,603 11,478
372,538,631.16 | 42,346,466,204 333.33 37,890 11,561
378,870,913.07 | 43,066,256,689 334.11 37,978 11,580
392,710,205.35 | 44,639,369,042 343.57 39,054 11,902
409,318,427.83 | 46,527,225,691 345.62 39,287 11,966
417,148,061.40 | 47,417,220,139 349.51 39,729 12,098
427,277,640.75 | 48,568,649,424 351.87 39,997 12,176
435,786,529.69 | 49,535,854,830 356.17 40,486 12,321
437,907,356.03 | 49,776,929, 160 347.60 39,512 12,020
10 456,145,830.11 | 51,850,096,509 356.85 40,563 12,340
BH acc 2017 10,000
Lux usb
acc BH
acc
2020 11 107,995,370.04 | 12,275,833,712 311.29 35,384 11,217
12 112,507,801.10 | 12,788,761,751 322.75 36,687 11,619
2021 107,847,068.90 | 12,258,976,322 325.64 37,015 11,718
113,757,786.01 | 12,930,847,536 329.82 37,491 11,862
118,103,374.30 | 13,424,810,557 332.58 37,804 11,953
127,437,273.10 | 14,485,794,833 344 .54 39,164 12,374
132,467,824 .83 | 15,057,617,648 346.71 39,411 12,447
135,319,406.31 | 15,381,756,915 351.70 39,978 12,623
166,946,928.62 | 18,976,857,376 354.09 40,249 12,705
171,594,685.48 | 19,505,167,899 360.27 40,952 12,923
172,438,661.13 | 19,601,102,611 348.79 39,647 12,506
10 197,114,113.78 | 22,405,961,313 363.44 41,312 13,031
BH acc 2017 12 10,000 2018
11 2018 19 2018 31

2018 17 10,000
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2021 10
Lux uUsb
Lux Usb
Lux uUsb
2021 10
Lux Usb
acc BH acc
2020 11
11.89 11.30
2021 10
Lux uUsb
acc BH acc
2020 11
18.98 18.39
2021 10
Lux uUsb
acc BH acc
2020 11
27.28 26.63
2021 10

100x%
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Lux usb
acc BH acc
2011 1.77
2012 6.87
2013 0.81
2014 1.42
2015 2.12
2016 2.57
2017 7.32 1.46
2018 4.83 7.29
2019 12.26 9.14
2020 7.98 6.61
2021 13.25 11.38
Lux usD
acc BH acc
2011 5.39
2012 9.76
2013 4.79
2014 0.61
2015 2.70
2016 3.28
2017 11.29 2.82
2018 6.79 9.20
2019 15.75 12.60
2020 10.13 8.69
2021 8.40 8.00
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Lux usD
acc BH acc
2011 10.05
2012 12.66
2013 9.18
2014 0.33
2015 3.66
2016 3.77
2017 15.89 6.13
2018 8.85 14.64
2019 19.45 16.43
2020 11.57 10.16
2021 25.64 23.55
100%
2021 10
BH acc 2017 10,000

Usb
| Z5ABREM (ac | 75 ABHRERT (acc) B
[EER) ERREEEN — DS NREEROMIEEN ([BEAREL (F MAREE (N — DS EREEROMEEN (EREEL
350 - 00 12,000 " 450

o ﬁ 11,500 :
_‘--;.,f"'“‘ﬂr 350 31000 /4\/“/(\ 4o
250 Wr"’f 200 10.500 F’M
v 250 10,000 -"‘/J.'l‘ 380
2001 200 9,500 w r

150
160- 400 9.000 =300
0 8,500
100 : 0 8,000 250
SONVRTIER AT 20AATT 21BN 2G0T 21T 201ETE 201 R0 078 A2 2MBE 20192 20198 20202 K08 20212 20218

GEIEREREILY S VPO EEREERTLUSYET. PTABHFRT (acc) BRRES 201 VEER3RICHAERSAL £ 2.

10/82



EDINETOOOO
00000000 00000000000000000(E34542)
OoooooooooooboooOn

Lux

SSABEEN(aoc) SRS

bV easRmEN — SCURARSRONBEN (ERREL
: 250
e =300
250 250
200
150- g1
=50
100 ‘0

ZOUH1Y 202N 203301 2010711 2018HT 26T 2017IH 2R/ 20181 200

usb
S ABHERT (acc) Sl

13000
125500
12000
11,500
11.000
10,500

(B eAREEEN) — | OSCUNRRSRONE N MFH%!

10000 - 350
8500
5,000 300
B.500
8,000 250

THITE MEZ MMAE 2192 MINE 207 20004 2P0 HHE

GEIERERGLY S T O EREBERTLTEVET. IS ABHMRT (ace) BREERH201 VEERARICHAEMML EL .

Lux
S ABEEN(aoc) S

1 i " R
ﬁlfll FOREM AT AMATT 2B 261 2T FE S0 AR

usb
SZABHERT (acc) S5

B EREMEEN —IOSEURRRSROAB N (EPXEL

7500 + et 50
07T I8N HNET 208N 08T 00N 0T WA 20007

CGE) a7 RO R EEREREL TEYEY, 793 BHAET (scc) BRESEZ01 TET A1 2BICHAEWMEL 8, 20185
| AHEUF201 85T RS SR EROEELATON. 201851 BELU201858RICHE LingmAtTihEL L.

IR D R FE~—2

Lux
SSABRFIL (acc) B

o 2001 01 2E 20138 N4E M58 JEE 201TE HBE 2010 KE 2T

(GEHE®E (%) =100 (a~b) <

usb
SSABHART (acc) FEE

2001 20128 20138 FM4E X158 JI6F 201TE ANEE 2000 A00E N E

S=MHER (2021 IS DU R OH ) 1 0124700 e A SR (4 B oo SO i R L D
b= EE O D E RO | DR R (SR SO (73 ABHMERT (acc) BEIEMIOT IR, 201 TEE10.000)

Ll TPRIOE TSl AL

11/82



EDINETOOOO
00000000 00000000000000000(E34542)
OoooooooooooboooOn

Lux usb
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2021 10 2021 10
Lux Usb
acc
2020 11 198,130 150,173 828,731
2021 10 102.811 62,952 194,140
BH acc
2020 11 113,494 10,364 135,582
2021 10 113,494 10,364 135,582
Lux usb
acc
2020 11 178,072 56,175 774,617
2021 10 91,829 12,147 394,361
BH acc
2020 11 207,046 32,861 327,966
2021 10 204,667 32,661 325,587
Lux uUsb
acc
2020 11 152,970 40,050 381,070
2021 10 132,320 28,219 152,784
BH acc
2020 11 208,143 2,951 243,211

2021 10 205,624 2,951 240,562
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12

2021 30
4,860,335,554.49 606,229,654
50,766,013.05 6,332,045
4,787,496.80 597,144
119,181.83 14,866
4,916,008,246.17 613,173,709
491.48 61
6,192,956.58 772,447
26,422,009.89 3,295,617
748.58 93
32,616,206.53 4,068,219

4,883,392,039.64 609,105,489
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12

2021
2021 30
4,758,903,687.16 593,578,057
7,565,286.83 943,618
5,688,085.68 709,475
402.55 50
64,796.34 8,082
1,082,110.66 134,972
14,400, 682.06 1,796,197
31,817,273.13 3,968,568
1,521,086.51 189,725
1,461,001.87 182,231
22,975.18 2,866
91,585.84 11,424
467,499.11 58,311
555,598.84 69,300
35,937,020.48 4,482,425
(21,536, 338.42) (2,686,227)
40,247,099.55 5,020,021
(14,258,958.88) (1,778,520)
1,174,658.51 146,515
27,162,799.18 3,388,016
5,626,460.76 701,788
114,006, 241.66 14,219,999
9,451,258.80 1,178,856
123,457,500.46 15,398,854
129,083,961.22 16,100, 642
385,445,276.80 48,076,589
(351,250, 264.64) (43,811, 446)

34,195,012.16 4,265,144
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(457.22) 57
(38,790,163.68) (4,838,297)
4,883,392,039.64 609,105,489

17/82



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

CS 12
Lux usb
Valoren ISIN
acc 672327 LU0078041133 1.50 1.93
EB 28145643 LU1230136977 0.60 1.01
1B 1057436 LU0108835801 0.60 1.02
UB 26362734 LU1144411391 1.25 1.68
BH acc 36829019 LU1614284856 1.50 2.00
2020 2019 2018
acc 5.59 10.13 15.75 6.79
EB 6.32 11.14 16.79 6.01
1B 6.30 11.12 16.75 6.00
UB 5.79 10.40 16.03 6.57
BH acc 5.20 8.70 12.60 9.20
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50,250,500 456,336 12.10.2021 5,926.76
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,168,121,400 10,559,528 12.10.2021 89,327.85
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
74,892,800 681,327 12.10.2021 10,042.17
UBS AG London Branch -
London - United Kingdom
9,218,980 7,795,630 09.11.2021 177,350.58
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
139,597,000 1,270,221 09.11.2021 18,732.95
UBS AG London Branch -
London - United Kingdom
1,087,132 1,360,000 09.11.2021 13,692.12
UBS AG London Branch -
London - United Kingdom
1,103,417,200 10,054,673 09.11.2021 162,532.67
Citibank N.A.- London -
United Kingdom
1,243,014,200 11,312,913 09.12.2021 165,940.75
UBS AG London Branch -
London - United Kingdom
261,460.45
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CS 12
Lux usD
2021 30
427,642,262 .36 48,610,096
10,644 ,888.47 1,210,004
438,477.93 49,842
438,725,628.76 49,869,942
8.77 1
556,801.78 63,292
261,460.45 29,720
818,271.00 93,013
437,907,357.76 49,776,929
2021 30 2021 31 2020 31
437,907,357.76 378,870,913.07 287,121,088.45
acc 347.60 334.11 263.06
EB 1,458.20 1,395.17 1,088.44
IB 1,585.47 1,517.11 1,183.80
UB 142.12 136.43 107.15
BH acc 12,020.00 11,580.00 9,197.00
acc 762,232.071 684,695.650 107,363.317 29,826.896
EB 13,051.168 14,688.364 696.419 2,333.615
IB 39,985.548 32,550.799 7,434.749 0.000
UB 402,793.578 424 ,058.484 28,545.029 49,809.935
BH acc 308,974.124 213,492.621 128,342.587 32,861.084
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12
Lux usD

2021

2021 30
378,870,913.07 43,066,257
899,804.27 102,281
216,875.28 24,652
0.87 0
1,447.26 165
66,161.01 7,521
1,184,288.69 134,618
2,712,961.32 308, 382
130,342.05 14,816
125,128.47 14,223
2,927.20 333
386.93 44
69,510.46 7,901
55,942.36 6,359
3,097,198.79 352,059
(1,912,910.10) (217,440)
2,158,891.92 245,401
(602,309.58) (68,465)
(47,979.78) (5,454)
1,508,602.56 171,483
(404,307.54) (45,958)
15,026,173.85 1,708,025
437,355.37 49,714
15,463,529.22 1,757,739
15,059,221.68 1,711,782

68,475,100.53 7,783,565
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(24,497,877.52) (2,784,674)
43,977,223.01 4,998,891
437,907,357.76 49,776,929
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CS 12
Lux usb
Valoren ISIN
acc 672380  LU0O078042453 1.70 2.14
EB 28146665 LU1230137272 0.60 1.02
UB 26362879 LU1144411631 1.40 1.85
BH acc 36829025  LU1614285234 1.70 2.22
2020 2019 2018
acc 8.07 11.57 19.45 8.84
EB 8.98 12.83 20.76 7.93
UB 8.31 11.91 19.79 8.58
BH acc 7.63 10.16 16.43 14.64
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30,446,500 272,085 12.10.2021 815.55
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
200,958,600 1,803,589 12.10.2021 2,340.20
Citibank N.A.- London -
United Kingdom
301,827,000 2,728,441 12.10.2021 23,081.13
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
286,577 31,979,500 12.10.2021 64.70
JP Morgan Securities PLC -
London - United Kingdom
9,817,700 89,108 12.10.2021 1,109.31
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
10,818,000 98,556 12.10.2021 1,591.66
Citibank N.A.- London -
United Kingdom
395,864,400 3,605,201 12.10.2021 56,957.09
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
9,919,900 90,245 12.10.2021 1,330.13
UBS AG London Branch -
London - United Kingdom
982,289 830,630 09.11.2021 18,896.83
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
9,919,900 90,263 09.11.2021 1,331.18
UBS AG London Branch -
London - United Kingdom
312,645,000 2,848,916 09.11.2021 46,052.42
Citibank N.A.- London -
United Kingdom
322,564,900 2,935,726 09.12.2021 43,061.99
UBS AG London Branch -
London - United Kingdom
157,207.43
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CS 12
Lux usD
2021 30

169,134,930.36 19,225,568

3,634,292.04 413,110

90,430.27 10,279

172,859,652.67 19,648,957

2.48 0

262,981.10 29,893

157,207.43 17,870

802.48 91

420,993.49 47,854

172,438,659.18 19,601,102

2021 30 2021 31 2020 31

172,438,659.18 118,103,374.30 86,710,192.70

acc 348.79 332.58 241.43

EB 1,579.99 1,498.08 1,075.41
UB 155.63 148.17 107.24
BH acc 12,506.00 11,953.00 8,749.00
acc 376,614.764 258,650.331 124,629.981 6,665.548

EB 6,391.132 6,994.646 775.441 1,378.955
uB 108,582.705 98,314.880 12,737.279 2,469.454
BH acc 125,633.233 65,042.951 63,540.820 2,950.538
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12
Lux usD

2021
2021 30
118,103,374.30 13,424,811
157,055.01 17,852
134,985.58 15,344
22.83 3
127.51 14
12,602.55 1,433
304,793.48 34,646
1,163,783.02 132,287
45,773.90 5,203
43,943.45 4,995
2,255.74 256
163.49 19
39,192.75 4,455
20,718.26 2,355
1,315,830.61 149,570
(1,011,037.13) (114,925)
797,844.65 90,601
(182,167.12) (20,707)
(10,816.39) (1,229)
604,861.14 68,755
(406,175.99) (46,170)
5,710,103.02 649,067
76,132.58 8,654

5,786,235.60 657,721
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5,380,059.61 611,551
54,190, 639.18 6,159,850
(5,235,413.91) (595,109)
48,955,225.27 5,564,740

172,438,659.18 19,601,102

27182
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CS 12
Lux usb
Valoren ISIN
672336  LU0078046876 1.30 1.72
acc 672337 LUO078046959 1.30 1.73
EB 28145654 LU1230137199 0.60 1.01
1B 28234308  LU1230137439 0.60 1.03
UA 26362951 LU1144412100 1.05 1.47
UB 26364579 LU1144412282 1.05 1.47
BH acc 36829010  LU1614284344 1.30 1.80
2020 2019 2018
3.22 7.98 12.26 4.83
acc 3.22 7.98 12.26 4.83
EB 3.78 8.76 13.05 4.17
1B 3.76 8.73 13.01 4.21
UA 3.41 8.25 12.52 4.60
UB 3.41 8.25 12.53 4.61
BH acc 2.81 6.61 9.14 7.29
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4,223,500 38,478 12.10.2021 621.40
Citibank N.A.- London -
United Kingdom
521,625,700 4,715,367 12.10.2021 39,889.44
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
9,979,100 91,023 12.10.2021 1,577.21
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
7,383,200 67,168 12.10.2021 989.99
UBS AG London Branch -
London - United Kingdom
7,383,200 67,181 09.11.2021 990.78
UBS AG London Branch -
London - United Kingdom
15,601,735 13,192,930 09.11.2021 300,139.17
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,614,711 2,020,000 09.11.2021 20,336.84
UBS AG London Branch -
London - United Kingdom
525,849,200 4,791,698 09.11.2021 77,457.26
Citibank N.A.- London -
United Kingdom
533,232,400 4,853,051 09.12.2021 71,185.82
UBS AG London Branch -
London - United Kingdom
127,764.11
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CS 12
Lux usD
2021 30
424 ,299,279.41 48,230,099
2,855,313.00 324,563
642,334.90 73,014
127,764.11 14,523
427,924 ,691.42 48,642,200
498,863.34 56,706
498,863.34 56,706
427,425,828.08 48,585,494
2021 30 2021 31 2020 31
427,425,828.08 395,362,518.61 322,987,349.64
171.83 166.52 142.32
acc 315.67 305.91 260.56
EB 1,330.70 1,284.89 1,086.57
IB 1,322.79 1,277.39 1,080.46
UA 123.52 119.55 102.17
UB 129.22 125.07 106.27
BH acc 11,253.00 10,931.00 9,395.00
164,667.497 133,040.611 34,646.532 3,019.646
acc 828,097.820 819,194.754 105,383.289 96,480.223
EB 6,680.506 6,867.893 945.473 1,132.860
IB 38,205.090 40,045.194 4,559.028 6,399.132
UA 216,561.008 175,582.524 52,554.083 11,575.599
UB 288,853.346 258,097.873 37,392.872 6,637.399
BH acc 140,988.818 94,597.460 46,391.358 0.000
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12
Lux usD

2021
2021 30
395,362,518.61 44,940,857
1,417,738.94 161,154
132,909.10 15,108
52.63 6
7,065.94 803
76,635.23 8,711
1,634,401.84 185,782
2,454,815.42 279,039
132,209.87 15,028
127,106.17 14,448
4,033.38 458
24747 28
66,460.76 7,555
56,598.77 6,434
2,841,471.84 322,990
(1,207,070.00) (137,208)
3,348,811.95 380,659
48,538.02 5,517
(3,615.21) (411)
3,393,734.76 385,766
2,186,664.76 248,558
10,426,460.53 1,185,176
72,073.34 8,193

10,498,533.87 1,193,368
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12,685,198.63 1,441,927
62,711,774.42 7,128,447
(43,333,663.58) (4,925,738)
19,378,110.84 2,202,710

427,425,828.08 48,585,494
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2021 30

CS 12

2010 12 17

2021 30

2021 30 2021 30

2021 30 Lux EUR
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1.081100
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2021 2021 30
Lux EUR 12,310,842.00 12,942,417.18
Lux CHF 22,950,743.00 24,128,170.16
Lux usb 3,430,540.00 3,606,534.78
Lux EUR 618,524.00 650,255.74
Lux CHF 1,035,722.00 1,088,856.98
Lux usD 44,775.00 47,072.06
Lux EUR 21,222,648.00 22,311,419.82
Lux CHF 47,729,557.00 50,178,195.67
Lux usD 9,893,546.00 10,401,108.21

2021 30
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Lux EUR 9,238.55 3,695.42 5,543.13
Lux CHF 21,020.20 8,408.08 12,612.12
Lux usb 2,412.10 964.84 1,447.26
Lux EUR 1,929.30 771.72 1,157.58
Lux CHF 2,420.30 968.12 1,452.18
Lux usb 212.52 85.01 127.51
Lux EUR 23,204.22 9,281.69 13,922.53
Lux CHF 33,959.95 13,583.98 20,375.97
Lux usb 11,776.57 4,710.63 7,065.94
2021 30
Lux EUR 13,094.56
Lux CHF 5,496.27
Lux usb 14,204.27
Lux EUR 12,810.60
Lux CHF 8,633.82
Lux usb 20,655.39
Lux EUR 22,739.87
Lux CHF 22,784.20
Lux usb 10,945.47
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2021 30

2019

2009 65
2020 12 31
2009 65 72 78

CS 12

CS 12
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2021 2022 30 18

2020 10

CS 12
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12 2021 30
Lux USD
48.13
21.55
21.29 (@D)
1.39
0.97
0.91
0.78 CHF ABB REG 2,054 69,117.91 0.02
0.57 USD ABBVIE 6,096 657,575.52 0.15
0.54 USD ACCENTURE A 2,139 684,308.88 0.16
0.38 CHF ADECCO REG 521 26,261.48 0.01
0.28 EUR ADIDAS REG 140 44,100.37 0.01
0.24 USD ADOBE 1,533 882,578.76 0.20
0.19 EUR AIR LIQUIDE 348 55,891.34 0.01
0.14 CHF ALCON INC 437 35,622.33 0.01
0.08 EUR ALLIANZ SE REG RESTRICTED 307 69,323.61 0.02
0.06 USD ALPHABET A 1,813 4,847,091.76 1.11
0.06 USD AMAZON.COM 725 2,381,654.00 0.54
0.05 USD AMGEN 1,892 402,333.80 0.09
0.04 USD APPLE 18,116 2,563,414.00 0.59
0.00 EUR ASML HOLDING 313 234,301.10 0.05
97.66 EUR AXA 1,418 39,581.07 0.01
CHF BALOISE-HOLDING REG 177 27,000.82 0.01
CHF BANQUE CANTONALE VAUDOISE 4 304.88 0.00
69.34 EUR BASF REG 677 51,666.51 0.01
9.53 EUR BBVA REG 8,000 53,005.74 0.01
4.11 EUR BMW 244 23,403.19 0.01
1T 3.34 USD BRISTOL MYERS SQUIBB 7,788 460,815.96 0.11
2.60 CHF CEMBRA MONEY REG 159 10,721.28 0.00
1.00 CHF CIE FINANCIERE RICHEMONT (REG. SHARES) 773 80,728.42 0.02
1.00 USD CISCO SYSTEMS 14,570 793,045.10 0.18
0.97 CHF CLARIANT (REG. SHARES) 826 15,606.59 0.00
0.94 USD COCA-COLA 13,498 708,240.06 0.16
0.70 EUR CRH PLC 579 27,217.06 0.01
0.57 CHF CS GROUP (REG. SHARES) 3,559 35,459.25 0.01
0.53 EUR DANONE 455 31,138.38 0.01
0.38 EUR DASSAULT SYSTEMES SE 480 25,292.00 0.01
0.37 EUR DEUTSCHE BOERSE REG 140 22,796.55 0.01
0.37 EUR ENEL 5,996 46,218.23 0.01
0.30 EUR ESSILORLUXOTTICA 209 40,087.50 0.01
0.29 CHF FLUGHAFEN ZUERICH 11 1,969.28 0.00
0.27 CHF GEBERIT 37 27,328.75 0.01
0.21 CHF GIVAUDAN REG 19 86,809.23 0.02
0.17 USD HOME DEPOT 3,785 1,242,464.10 0.28
0.15 EUR IBERDROLA 5,266 52,998.71 0.01
0.12 CHF IDORSIA LTD 258 6,245.14 0.00
0.09 EUR INDITEX 805 29,686.62 0.01
0.08 EUR ING GROUP 2,877 41,905.48 0.01
0.07 USD INTEL 14,348 764,461.44 0.17
0.06 EUR INTESA SANPAOLO 12,193 34,670.60 0.01
0.03 USD JOHNSON & JOHNSON 9,021 1,456,891.50 0.33
0.01 USD JP MORGAN CHASE 10,508 1,720,054.52 0.39
0.01 CHF JULIUS BAER GRUPPE 27 1,803.81 0.00
0.01 EUR KERING 55 39,265.23 0.01
0.00 EUR KON DSM 127 25,426.49 0.01
0.00 EUR KONINKLIJKE AHOLD DELHAIZE 811 27,008.28 0.01
0.00 CHF KUEHNE & NAGEL INTERNATIONAL 6 2,054.40 0.00
97.66 CHF LAFARGEHOLCIM REG 1,117 54,052.22 0.01
CHF LANDIS+GYR GROUP AG 167 10,813.15 0.00
USD LINDE PLC 1,808 530,431.04 0.12
CHF LINDT & SPRUENGLI 2 22,340.69 0.01
CHF LOGITECH INTERNATIONAL REG 418 37,308.82 0.01
CHF LONZA REG 93 69,947.37 0.02
EUR L"OREAL 185 76,510.69 0.02
USD MASTERCARD 2,904 1,009,662.72 0.23
USD MCDONALD*S 2,545 613,624.95 0.14
USD MERCK & CO 8,725 655,334.75 0.15
USD MICROSOFT 20,269 5,714,236.48 1.30
EUR MUENCHENER RUECKVER REG RESTRICTED 105 28,828.30 0.01
EUR NESTE 0YJ 400 22,701.51 0.01
CHF NESTLE REG 4,567 551,764.51 0.13
USD NIKE B 4,266 619,551.18 0.14
CHF NOVARTIS REG 3,605 296,916.91 0.07
USD NVIDIA 8,188 1,696,226.08 0.39
EUR ORANGE 1,471 15,943.43 0.00
CHF PARTNERS GROUP 48 75,460.93 0.02
USD PAYPAL HOLDINGS 5,117 1,331,494.57 0.30
USD PEPSICO 4,709 708,280.69 0.16
USD PROCTER & GAMBLE 8,519 1,190,956.20 0.27
EUR PROSUS NV 359 28,704.19 0.01
CHF ROCHE HOLDING CERT 1,136 416,427.86 0.10
EUR ROYAL PHILIPS 674 29,948.61 0.01
CHF S&P 500 (PUT) -2600- 19/03/21 6 310.03 0.00
CHF S&P 500 (PUT) -3200- 19/03/21 28 7,369.00 0.00
USD SALESFORCE.COM 2,230 604,820.60 0.14
EUR SAP SE 769 104,167.26 0.02
CHF SCHINDLER HOLDING 2 517.57 0.00
CHF SCHINDLER HOLDING PART 5 1,346.44 0.00
EUR SCHNEIDER ELECTRIC 407 67,876.57 0.02
CHF SCHWEITER TECHNOLOGIES 8 11,491.95 0.00
CHF SFS GROUP (REG. SHARES) 21 2,863.55 0.00
CHF SGS REG 19 55,523.69 0.01
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EUR SIEMENS REG 633 104,114.69 0.02
CHF SIKA LTD 210 66,816.24 0.02
CHF SOFTWAREONE HOLDING AG 721 15,883.49 0.00
CHF SONOVA HOLDING REG 76 28,939.12 0.01
CHF STADLER RAIL AG 147 6,142.68 0.00
CHF STRAUMANN HOLDING (REG. SHARES) 1 1,804.73 0.00
CHF SWISS LIFE REG 93 47,206.50 0.01
CHF SWISS PRIME SITE 139 13,619.46 0.00
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(@) (@)
CHF SWISS REINSURANCE 551 47,336.90 0.01
CHF SWISSCOM (REG. SHARES) 48 27,652.71 0.01
CHF TEMENOS GROUP 8 1,090.02 0.00
USD TESLA MOTORS 1,159 898,781.32 0.21 CAD BRITISH COLUMBIA PROV OF 2.55%/17- 1,074,000 898,210.51 0.21
USD TEXAS INSTRUMENTS 3,149 605,269.29 0.14 18.06.2027
EUR TOTAL 1,821 87,235.37 0.02 898,210.51 _ 0.21
CHF UBS GROUP 4,245 68,260.24 0.02
USD UNION PACIFIC 2,333 457,291.33 0.10 898,210.51  0.21
USD VERIZON COMMUNICATIONS 14,388 777,095.88 0.18
CHF VIFOR PHARMA AG 151 19,667.63 0.00
USD VISA A 5,638 1,255,864.50 0.29
USD WALT DISNEY 6,015 1,017,557.55 0.23
EUR WOLTERS KLUWER 201 21,333.46 0.00 USD CREDIT SUISSE (LUX) 18,400 14,261,104.00 3.26
CHF ZURICH INSURANCE GROUP REG 262 107,740.44 0.02 COMMODITYALLOCATION FUND -EB- USD
43,347,405.09 9.90 EUR CREDIT SUISSE (LUX) EUROPEAN 370 997,362.84  0.23
DIVIDEND PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 22,008 5,445,567.64 1.24
USD APPLE 2.85%/16-23.02.2023 3,500,000 3,608,990.00 0.82 GROWTH EQUITY FUND -EB- EUR
USD APPLE INC 3%/17-20.06.2027 4,000,000 4,380,160.00 1.00 USD CREDIT SUISSE (LUX) GLOBAL HIGH 6,416 8,925,669.86 2.04
USD ASIAN DEVELOPMENT BANK 3.125%/18- 1,000,000 1,117,620.00 0.26 YIELD BOND FUND -MB- USD
26.09.2028 USD CREDIT SUISSE (LUX) ROBOTICS EQUITY 2,035 5,718,989.47 1.31
EUR AUSTRIA 0.75%/16-201026 130,000 160,028.74 0.04 FUND EB USD
USD AVANGRID INC 3.8%/19-01.06.2029 2,000,000 2,228,100.00 0.51 USD CREDIT SUISSE (LUX) SECURITY EQUITY 2,298 5,374,148.76  1.23
USD BANK OF AMERICA CORP FIX-TO-FRN 900,000 940,320.00 0.21 FUND B USD
FRN/19-22.10.2025 EUR CREDIT SUISSE (LUX) SQ EURO 16,160 2,813,227.81 0.64
EUR BELGIUM KINGDOM 1.25%/18-220433 170,000 221,460.05 0.05 CORPORATE BOND FUND -EB- EUR
EUR BELGIUM OLO S 81 0.8%/17-220627 100,000 123,855.83 0.03 USD CREDIT SUISSE INDEX FUND (IE) MSCI 399,357 66,141,506.34 15.10
EUR BONOS Y OBLIG DEL ESTADO 0.5%/20- 100,000 118,452.80 0.03 USA ESG LEADERS BLUE UCITS ETF B
300430 USD CAP
EUR BONOS Y OBLIG DEL ESTADO 144A 100,000 126,909.66 0.03 USD CREDIT SUISSE INDEX FUND (IE) MSCI 25,660 4,208,240.00 0.96
1.4/300728 WORLD ESG LEADERS BLUE UCITS ETF
EUR BUNDESREPUB. DEUTSCHLAND 0.25%/19- 250,000 303,981.00 0.07 B USD CAP
150229 USD CREDIT SUISSE INDEX FUND (LUX) 178 176,575.12  0.04
EUR BUONI POLIENNALI DEL TES 2.05%/17- 150,000 191,904.74 0.04 SICAV - CSIF
010827 (LUX) BOND GOVERNMENT EMERGING
USD COCA-COLA FEMSA SAB CV 1.85%/20- 2,500,000 2,369,275.00 0.54 MARKETS LOCAL -QBX USD- USD
01.09.2032 USD CREDIT SUISSE INDEX FUND (LUX) 8,728 9,242,690.16 2.11
CHF CSG GUERNSEY VII LTD S B CV 3%/21- 1,000 1,151.82 0.00 SICAV - CSIF (LUX) BOND GOVERNMENT
121121 EMERGING MARKETS USD -QBX USD- USD
USD EUROPEAN BK RECON & DEV 1.5%/20- 1,000,000 1,027,510.00 0.23 USD CREDIT SUISSE INDEX FUND (LUX) 18,887 24,695,056.43  5.64
13.02.2025 SICAV - CSIF (LUX) EQUITY EMERGING
USD EUROPEAN INVESTMENT BANK 1.625%/19- 1,000,000  1,015,520.00 0.23 MARKETS ESG BLUE -QBX- USD
09.10.2029 EUR CREDIT SUISSE INDEX FUND (LUX) 10,150 14,710,883.23  3.36
USD EUROPEAN INVESTMENT BANK 2.875%/18- 1,000,000 1,078,430.00 0.25 SICAV - CSIF (LUX) EQUITY EMU ESG
13.06.2025 BLUE -QBX EUR ACC- EUR
EUR FEDEX CORP 0.45%/21-040529 250,000 288,001.97 0.07 JPY CREDIT SUISSE INDEX FUND (LUX) 7,250 9,264,014.97 2.12
EUR FINNISH GOVERNMENT 144A 0.5%/18- 150,000 183,162.20 0.04 SICAV - CSIF (LUX) EQUITY JAPAN ESG
150928 BLUE -QBX- JPY
EUR FRANCE (GOVT OF) 0.75%/17-250528 250,000 308,773.25 0.07 GBP CREDIT SUISSE INDEX FUND (LUX) 3,930 6,036,513.10 1.38
EUR FRANCE OAT 0%/16-250522 200,000 232,823.78 0.05 SICAV - CSIF (LUX) EQUITY UK ESG
EUR FRANCE OAT 1.75%/17-250639 150,000 210,549.34 0.05 BLUE -QBX GBP ACC- GBP
EUR GERMANY 1%/14-150824 100,000 121,646.87 0.03 USD CREDIT SUISSE INDEX FUND (LUX) 3,346  4,308,276.14  0.98
EUR GERMANY 1.5%/13-150523 100,000 120,083.45 0.03 SICAV - CSIF (LUX)EQUITY PACIFIC EX
USD ING GROEP NV -144A- 4.625%/18- 3,000,000  3,399,300.00 0.78 JAPAN ESG BLUE -QBX USD ACC- USD
06.01.2026 CAD CREDIT SUISSE INDEX FUND (LUX) 4,318 4,177,542.57 0.95
EUR INTESA SANPAOLO SPA 0.75%/21-160328 150,000 175,998.15 0.04 SICAV - CSIF(LUX ) EQUITY CANADA ESG
EUR ITALY BTP 1.5%/15-010625 150,000 184,008.81 0.04 BLUE -QBX CAD ACC- CAD
EUR ITALY BTP 1.65%/15-010332 150,000 186,545.17 0.04 USD CREDIT SUISSE INVESTMENT PARTNERS 2,560 4,513,174.95 1.03
USD JPMORGAN CHASE & CO FIX-TO-FRN 2,000,000 2,004,540.00 0.46 (LUX) GLOBAL BALANCED CONVERTIBLE
FRN/20-16.09.2024 BOND FUND EB USD
USD KFW 1.75%/19-14.09.2029 3,000,000 3,074,070.00 0.70 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 41,777 50,526,297.33 11.54
USD KFW 2%/17-29.09.2022 2,000,000 2,036,700.00 0.47 SUISSE (LUX) SQ US CORPORATE BOND
AUD KOMMUNALBANKEN A/S 4.5%/13- 19,000 14,627.56 0.00 FUND -EB- USD
17.04.2023 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,493 4,753,682.14  1.09
USD KOMMUNALBANKEN AS S. -4901- 1,000,000 1,047,390.00 0.24 SUISSE (LUX) DIGITAL HEALTH EQUITY
2.125%/15-11.02.2025 FUND -EB- USD
USD NATIONAL AUSTRALIA BK/NY 3.625%/18- 2,000,000  2,112,420.00 0.48 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,695 2,090,290.95 0.48
20.06.2023 SUISSE (LUX) EDUTAINMENT EQUITY
EUR NETHERLANDS 0.5%/16-150726 150,000 182,572.87 0.04 FUND -EBP USD- USD
EUR OBRIGACOES DO TESOURO 144A 1.95%/ 100,000 133,312.86 0.03 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 2,524 3,653,338.56 0.83
150629 SUISSE (LUX) ENVIRONMENTAL IMPACT
EUR OBRIGACOES DO TESOURO 2.125%/18- 100,000 134,069.65 0.03 EQUITY FUND -EBP USD ACC- USD
171028 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 228 350,801.34 0.08
EUR PROLOGIS INTL FUND 11 0.875%/19- 200,000 238,145.68 0.05 SUISSE (LUX) SMALL CAP SWITZERLAND
09.07.2029 EQUITY FUND -EB- CHF
CAD PROVINCE OF BRITISH COLUMBIA S. 932,000 777,893.08 0.18 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 5,333 8,317,026.82 1.90
BCCD-32 3.3%/13-18.12.2023 SUISSE (LUX) EMERGING MARKET
EUR REPUBLIC OF POLAND 1.125%/18- 200,000 247,199.40 0.06 CORPORATE BOND FUND -EB- USD
07.08.2026 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 5,263 7,558,141.67 1.73
EUR SPAIN 1.6%/14-300425 100,000 124,386.63 0.03 SUISSE (LUX) EMERGING MARKET
EUR SPAIN 2.75%/14-311024 100,000 127,516.95 0.03 CORPORATE INVESTMENT GRADE BOND
USD TOYOTA MOTOR CREDIT CORP S. -B- 1,500,000 1,522,305.00 0.35 FUND -EB- USD
2.15%/20-13.02.2030 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 10,812 10,990,506.12  2.51
AUD TREASURY CORP OF VICTORIA 5.5%/11- 1,063,000 942,403.01 0.22 SUISSE (LUX) ALTERNATIVE
17.11.2026 OPPORTUNITIES FUND -EA- USD
AUD TREASURY CORP VICTORIA 2.5%/19- 448,000 346,242.21 0.08 USD CSIF 6 CREDIT SUISSE (LUX) CHINA 10,194 1,647,044.58 0.38
22.10.2029 RMB EQUITY FUND EB USD CAP
USD UNITED STATES OF AMERICA TREASURY 3,500,000 3,588,183.59 0.82 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 80,147 10,864,727.32  2.48
NOTES S. B-2023 2%/13-15.02.2023 USD- EUR
USD UNITED STATES S B-2025 2%/15-150225 3,500,000  3,661,328.13 0.84 USD CSIF IE MSCI USA SMALL CAP ESG -B 72,048 11,900,888.64 2.72
USD US 4.5%/06-15.02.2036 2,500,000  3,414,843.75 0.78 USD- EUR
USD US 4.625%/10-15.02.2040 2,000,000 2,871,250.00 0.66
Usb US S. C-2022 1.75%/12-15.05.2022 4,500,000 4,547,109.38 1.04 303,663,288.86__ 69.34
USD US S. F 2024 2.25%/14-15.11.2024 3,500,000 3,684,570.33 0.84
USD US S. F-2022 1.625%/12-15.11.2022 4,500,000 4,575,761.73 1.04 303,663,288.86__ 69.34
USD US S. R 2021 2%/14-31.10.2021 2,500,000 2,503,710.95 0.57 427,642,262.36__ 97.66
USD US TREASURY 1.625%/16-150526 2,000,000 2,063,281.26 0.47 10,644,888.47  2.43
USD US TREASURY N/B 2.875%/18-150828 3,500,000 3,867,500.00 0.88 -379,793.07 -0.09
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USD US TREASURY N/B S C-2029 2.375%/
150529

USD VERIZON COMMUNICATIONS 3.875%/19-
08.02.2029

3,000,000  3,220,781.25 0.74

2,000,000  2,244,680.00 0.51

79,733,357.90 18.21

123,080,762.99 28.11
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12 2021 30
Lux USD
44.38
26.63
21.69 )
0.97
0.93
0.80
0.70 CHF ABB REG 1,015 34,155.15 0.02
0.66 USD ABBVIE 4,470 482,178.90 0.28
0.46 USD ACCENTURE A 1,216 389,022.72 0.23
0.27 CHF ADECCO REG 258 13,004.72 0.01
0.18 EUR ADIDAS REG 125 39,375.33 0.02
0.14 USD ADOBE 1,180 679,349.60 0.39
0.11 EUR AIR LIQUIDE 311 49,948.87 0.03
0.07 CHF ALCON INC 215 17,525.86 0.01
0.05 EUR ALLIANZ SE REG RESTRICTED 274 61,871.89 0.04
0.03 USD ALPHABET A 1,390 3,716,192.80 2.16
0.01 USD AMAZON.COM 550 1,806,772.00 1.05
98.08 USD AMGEN 1,410 299,836.50 0.17
USD APPLE 13,800 1,952,700.00 1.13
EUR ASML HOLDING 280 209,598.43 0.12
70.60 EUR AXA 1,267 35,366.17 0.02
1T 6.40 CHF BALOISE-HOLDING REG 87 13,271.59 0.01
3.92 CHF BANQUE CANTONALE VAUDOISE 4 304.88 0.00
2.58 EUR BASF REG 605 46,171.70 0.03
2.16 EUR BBVA REG 8,000 53,005.74 0.03
1.73 EUR BMW 218 20,909.41 0.01
1.42 USD BRISTOL MYERS SQUIBB 5,980 353,836.60 0.21
1.10 CHF CEMBRA MONEY REG 80 5,394.35 0.00
0.98 CHF CIE FINANCIERE RICHEMONT (REG. SHARES) 383 39,998.69 0.02
0.93 USD CISCO SYSTEMS 11,200 609,616.00 0.35
0.75 CHF CLARIANT (REG. SHARES) 410 7,746.61 0.00
0.72 USD COCA-COLA 10,440 547,786.80 0.32
0.70 EUR CRH PLC 518 24,349.63 0.01
0.69 CHF CS GROUP (REG. SHARES) 1,758 17,515.41 0.01
0.59 EUR DANONE 406 27,785.02 0.02
0.53 EUR DASSAULT SYSTEMES SE 430 22,657.41 0.01
0.40 EUR DEUTSCHE BOERSE REG 125 20,354.06 0.01
0.35 EUR ENEL 5,359 41,308.12 0.02
0.30 EUR ESSILORLUXOTTICA 187 35,867.76 0.02
0.21 CHF FLUGHAFEN ZUERICH 5 895.13 0.00
0.18 CHF GEBERIT 20 14,772.30 0.01
0.18 CHF GIVAUDAN REG 10 45,689.07 0.03
0.17 USD HOME DEPOT 2,950 968,367.00 0.56
0.15 EUR [IBERDROLA 4,705 47,352.63 0.03
0.12 CHF [IDORSIA LTD 128 3,098.37 0.00
0.11 EUR [INDITEX 719 26,515.13 0.02
0.05 EUR ING GROUP 2,571 37,448.37 0.02
0.02 USD INTEL 11,020 587,145.60 0.34
0.01 EUR [INTESA SANPAOLO 10,896 30,982.60 0.02
0.01 USD JOHNSON & JOHNSON 6,880 1,111,120.00 0.64
0.01 USD JP MORGAN CHASE 7,960 1,302,972.40 0.76
0.00 CHF JULIUS BAER GRUPPE 13 868.50 0.00
0.00 EUR KERING 49 34,981.75 0.02
98.08 EUR KON DSM 113 22,623.57 0.01
EUR KONINKLIJKE AHOLD DELHAIZE 725 24,144.27 0.01
CHF KUEHNE & NAGEL INTERNATIONAL 3 1,027.20 0.00
CHF  LAFARGEHOLCIM REG 552 26,711.57 0.02
CHF LANDIS+GYR GROUP AG 83 5,374.20 0.00
USD LINDE PLC 1,028 301,594.64 0.17
CHF LINDT & SPRUENGLI 2 22,340.69 0.01
CHF LOGITECH INTERNATIONAL REG 207 18,475.90 0.01
CHF LONZA REG 47 35,349.74 0.02
EUR L"OREAL 165 68,239.27 0.04
USD MASTERCARD 2,210 768,372.80 0.45
USD MCDONALD*®S 1,910 460,520.10 0.27
USD MERCK & CO 6,690 502,485.90 0.29
USD MICROSOFT 15,450 4,355,664.00 2.53
EUR MUENCHENER RUECKVER REG RESTRICTED 94 25,808.19 0.01
EUR NESTE 0YJ 280 15,891.06 0.01
CHF NESTLE REG 2,643 319,315.44 0.19
USD NIKE B 3,250 471,997.50 0.27
CHF NOVARTIS REG 2,106 173,455.48 0.10
USD NVIDIA 6,230 1,290,606.80 0.75
EUR ORANGE 1,314 14,241.79 0.01
CHF PARTNERS GROUP 25 39,302.57 0.02
USD PAYPAL HOLDINGS 3,900 1,014,819.00 0.59
USD PEPSICO 3,560 535,459.60 0.31
USD PROCTER & GAMBLE 6,540 914,292.00 0.53
EUR PROSUS NV 321 25,665.86 0.01
CHF ROCHE HOLDING CERT 659 241,572.15 0.14
EUR ROYAL PHILIPS 602 26,749.35 0.02
CHF S&P 500 (PUT) -2600- 19/03/21 2 103.34 0.00
CHF S&P 500 (PUT) -3200- 19/03/21 14 3,684.50 0.00
USD SALESFORCE.COM 1,710 463,786.20 0.27
EUR SAP SE 687 93,059.70 0.05
CHF  SCHINDLER HOLDING 1 258.78 0.00
CHF SCHINDLER HOLDING PART 2 538.58 0.00
EUR SCHNEIDER ELECTRIC 364 60,705.34 0.04
CHF SCHWEITER TECHNOLOGIES 3 4,309.48 0.00
CHF SFS GROUP (REG. SHARES) 10 1,363.60 0.00
CHF SGS REG 10 29,222.99 0.02
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EUR SIEMENS REG 568 93,423.61 0.05
CHF SIKA LTD 103 32,771.77 0.02
CHF SOFTWAREONE HOLDING AG 357 7,864.64 0.00
CHF  SONOVA HOLDING REG 38 14,469.56 0.01
CHF STADLER RAIL AG 74 3,092.23 0.00
CHF SWISS LIFE REG 65 32,993.79 0.02
CHF SWISS PRIME SITE 70 6,858.72 0.00
CHF SWISS REINSURANCE 272 23,367.76 0.01
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Lux

usD

) (D)
CHF SWISSCOM (REG. SHARES) 25 14,402.45 0.01 USD CREDIT SUISSE INDEX FUND (LUX) 48 47,870.46  0.03
CHF TEMENOS GROUP 5 681.26 0.00 SICAV - CSIF (LUX) BOND GOVERNMENT
USD TESLA MOTORS 860 666,912.80 0.39 EMERGING MARKETS LOCAL -QBX USD- USD
USD TEXAS INSTRUMENTS 2,470 474,758.70 0.28 USD CREDIT SUISSE INDEX FUND (LUX) 1,620 1,715,531.40  0.99
EUR TOTAL 1,627 77,941.76 0.05 SICAV - CSIF (LUX) BOND GOVERNMENT
CHF UBS GROUP 2,097 33,720.07 0.02 EMERGING MARKETS USD -QBX USD- USD
USD UNION PACIFIC 1,800 352,818.00 0.20 USD CREDIT SUISSE INDEX FUND (LUX) 11,241 14,697,719.91  8.52
USD VERIZON COMMUNICATIONS 11,030 595,730.30 0.35 SICAV - CSIF (LUX) EQUITY EMERGING
CHF VIFOR PHARMA AG 76 9,898.94 0.01 MARKETS ESG BLUE -QBX- USD
USD VISA A 4,370 973,417.50 0.56 EUR CREDIT SUISSE INDEX FUND (LUX) 5,922 8,583,039.46  4.98
USD WALT DISNEY 4,600 778,182.00 0.45 SICAV - CSIF (LUX) EQUITY EMU ESG
EUR WOLTERS KLUWER 180 19,104.60 0.01 BLUE -QBX EUR ACC- EUR
CHF _ZURICH INSURANCE GROUP REG 156 64,150.79 0.04 JPY CREDIT SUISSE INDEX FUND (LUX) 3,852 4,922,066.99  2.85
32,542,681.97 18.87 SICAV - CSIF (LUX) EQUITY JAPAN ESG
BLUE -QBX- JPY
GBP CREDIT SUISSE INDEX FUND (LUX) 2,390 3,671,060.13  2.13
USD APPLE 2.85%/16-23.02.2023 750,000 773,355.00 0.45 SICAV - CSIF (LUX) EQUITY UK ESG
USD APPLE INC 3%/17-20.06.2027 1,000,000 1,095,040.00 0.64 BLUE -QBX GBP ACC- GBP
USD ASIAN DEVELOPMENT BANK 3.125%/18- 500,000 558,810.00 0.32 USD CREDIT SUISSE INDEX FUND (LUX) 1,983 2,553,290.97  1.48
26.09.2028 SICAV - CSIF (LUX)EQUITY PACIFIC EX
USD AVANGRID INC 3.8%/19-01.06.2029 1,000,000 1,114,050.00 0.65 JAPAN ESG BLUE -QBX USD ACC- USD
EUR BELGIUM KINGDOM 1.25%/18-220433 60,000 78,162.37 0.05 CAD CREDIT SUISSE INDEX FUND (LUX) 2,565 2,481,564.78  1.44
USD COCA-COLA FEMSA SAB CV 1.85%/20- 250,000 236,927.50 0.14 SICAV -CSIF(LUX ) EQUITY CANADA ESG
01.09.2032 BLUE -QBX CAD ACC- CAD
USD EUROPEAN BK RECON & DEV 1.5%/20- 500,000 513,755.00 0.30 USD CREDIT SUISSE INVESTMENT PARTNERS 856 1,510,181.04  0.88
13.02.2025 (LUX) GLOBAL BALANCED CONVERTIBLE
USD EUROPEAN INVESTMENT BANK 2.875%/18- 500,000 539,215.00 0.31 BOND FUND EB USD
13.06.2025 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 5,620 6,796,940.40  3.94
EUR FRANCE OAT 1.75%/17-250639 30,000 42,109.87 0.02 SUISSE (LUX) SQ US CORPORATE BOND
USD ING GROEP NV -144A- 4.625%/18- 750,000 849,825.00 0.49 FUND -EB- USD
06.01.2026 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 682 2,171,474.36  1.26
EUR INTESA SANPAOLO SPA 0.75%/21-160328 100,000 117,332.10 0.07 SUISSE (LUX) DIGITAL HEALTH EQUITY
USD JPMORGAN CHASE & CO FIX-TO-FRN 750,000 751,702.50 0.44 FUND -EB- USD
FRN/20-16.09.2024 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,067 1,315,835.07 0.76
USD KFW 1.75%/19-14.09.2029 750,000 768,517.50 0.45 SUISSE (LUX) EDUTAINMENT EQUITY
USD KFW 2%/17-29.09.2022 500,000 509,175.00 0.30 FUND -EBP USD- USD
AUD KOMMUNALBANKEN A/S 4.5%/13- 2,000 1,539.74 0.00 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,112 1,609,553.28  0.93
17.04.2023 SUISSE (LUX) ENVIRONMENTAL IMPACT
USD KOMMUNALBANKEN AS S. -4901- 2.125%/ 750,000 785,542.50 0.46 EQUITY FUND -EBP USD ACC- USD
15-11.02.2025 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 113 173,862.07  0.10
USD NATIONAL AUSTRALIA BK/NY 3.625%/18- 500,000 528,105.00 0.31 SUISSE (LUX) SMALL CAP SWITZERLAND
20.06.2023 EQUITY FUND -EB- CHF
CAD PROVINCE OF BRITISH COLUMBIA S. 340,000 283,780.74 0.16 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 2,030 3,165,866.20 1.84
BCCD-32 3.3%/13-18.12.2023 SUISSE (LUX) EMERGING MARKET
EUR REPUBLIC OF POLAND 1.125%/18- 35,000 43,259.89 0.03 CORPORATE BOND FUND -EB- USD
07.08.2026 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 692 993,774.28  0.58
USD TOYOTA MOTOR CREDIT CORP S. -B- 500,000 507,435.00 0.29 SUISSE (LUX) EMERGING MARKET
2.15%/20-13.02.2030 CORPORATE INVESTMENT GRADE BOND
AUD TREASURY CORP OF VICTORIA 5.5%/11- 470,000 416,678.66 0.24 FUND -EB- USD
17.11.2026 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 4,180 4,249,011.80 2.46
AUD TREASURY CORP VICTORIA 2.5%/19- 244,000 188,578.35 0.11 SUISSE (LUX) ALTERNATIVE
22.10.2029 OPPORTUNITIES FUND -EA- USD
USD UNITED STATES OF AMERICA TREASURY 500,000 512,597.66 0.30 USD CSIF 6 CREDIT SUISSE (LUX) CHINA 3,006 485,679.42  0.28
NOTES S. B-2023 2%/13-15.02.2023 RMB EQUITY FUND EB USD CAP
USD UNITED STATES S B-2025 2%/15-150225 600,000 627,656.25 0.36 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 30,808 4,176,332.48  2.42
USD US 4.5%/06-15.02.2036 200,000 273,187.50 0.16 USD- EUR
USD US S. F 2024 2.25%/14-15.11.2024 500,000 526,367.19 0.31 USD CSIF IE MSCI USA SMALL CAP ESG -B 28,633 4,729,598.94  2.74
USD US S. R 2021 2%/14-31.10.2021 300,000 300,445.31 0.17 USD- EUR
USD US TREASURY N/B 1.5%/20-150230 250,000 251,679.69 0.15
USD US TREASURY N/B 2.25%/17-151127 500,000 531,718.75 0.31 121,733,118.56__ 70.60
USD US TREASURY N/B 2.875%/18-150828 250,000 276,250.00 0.16
USD US TREASURY N/B S C-2029 2.375%/ 250,000 268,398.44 0.16 121,733,118.56__ 70.60
150529 169,134,930.36__98.08
USD VERIZON COMMUNICATIONS 3.875%/19- 500,000 561,170.00 0.33 3,634,292.04 2.11
08.02.2029 -330,563.22 -0.19
14,832,367.51 8.60 172,438,659.18 100.00
47,375,049.48 27.47
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 32,000 26,762.32 0.02
18.06.2027
26,762.32_0.02
26,762.32_0.02
USD CREDIT SUISSE (LUX) 6,804 5,273,508.24 3.06
COMMODITYALLOCATION FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN 146 395,542.87 0.23
DIVIDEND PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 7,939 1,964,393.01 1.14
GROWTH EQUITY FUND -EB- EUR
USD CREDIT SUISSE (LUX) GLOBAL HIGH 1,255 1,746,453.32 1.01
YIELD BOND FUND -MB- USD
USD CREDIT SUISSE (LUX) ROBOTICS EQUITY 1,050 2,950,395.00 1.71
FUND EB USD
USD CREDIT SUISSE (LUX) SECURITY EQUITY 1,230 2,876,502.60 1.67
FUND B USD
EUR CREDIT SUISSE (LUX) SQ EURO 1,000 174,085.88 0.10

CORPORATE BOND FUND -EB- EUR
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USD CREDIT SUISSE INDEX FUND (IE) MSCI 193,010 31,966,316.20 18.54
USA ESG
LEADERS BLUE UCITS ETF B USD CAP

USD CREDIT SUISSE INDEX FUND (IE) MSCI 26,437 4,335,668.00 2.51
WORLD

ESG LEADERS BLUE UCITS ETF B USD CAP
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12 2021 30
Lux USD
48.78
24.81
15.07 )
3.08
2.01
1.17
1.03 CHF ABB REG 1,453 48,894.02 0.01
0.67 USD ABBVIE 3,827 412,818.49 0.10
0.61 USD ACCENTURE A 1,342 429,332.64 0.10
0.46 CHF ADECCO REG 369 18,599.78 0.00
0.41 EUR ADIDAS REG 56 17,640.15 0.00
0.33 USD ADOBE 962 553,842.64 0.13
0.28 EUR AIR LIQUIDE 139 22,324.41 0.01
0.25 CHF ALCON INC 309 25,188.33 0.01
0.09 EUR ALLIANZ SE REG RESTRICTED 122 27,548.80 0.01
0.08 USD ALPHABET A 1,140 3,047,812.80 0.71
0.07 USD AMAZON.COM 456 1,497,978.24 0.35
0.06 USD AMGEN 1,187 252,415.55 0.06
0.03 USD APPLE 11,372 1,609,138.00 0.38
99.27 EUR ASML HOLDING 125 93,570.73 0.02
EUR AXA 566 15,798.93 0.00
CHF BALOISE-HOLDING REG 125 19,068.38 0.00
63.54 CHF BANQUE CANTONALE VAUDOISE 3 228.66 0.00
14.32 EUR BASF REG 270 20,605.55 0.00
6.42 EUR BBVA REG 3,000 19,877.15 0.00
3.08 EUR BMW 97 9,303.73 0.00
2.48 USD BRISTOL MYERS SQUIBB 4,888 289,222.96 0.07
1T 2.14 CHF CEMBRA MONEY REG 113 7,619.53 0.00
1.08 CHF CIE FINANCIERE RICHEMONT (REG. SHARES) 547 57,126.06 0.01
0.97 USD CISCO SYSTEMS 9,143 497,653.49 0.12
0.92 CHF CLARIANT (REG. SHARES) 585 11,053.10 0.00
0.91 USD COCA-COLA 8,470 444,420.90 0.10
0.62 EUR CRH PLC 231 10,858.62 0.00
0.46 CHF CS GROUP (REG. SHARES) 2,519 25,097.46 0.01
0.36 EUR DANONE 181 12,386.92 0.00
0.34 EUR DASSAULT SYSTEMES SE 190 10,011.42 0.00
0.29 EUR DEUTSCHE BOERSE REG 56 9,118.62 0.00
0.24 EUR ENEL 2,395 18,461.09 0.00
0.23 EUR ESSILORLUXOTTICA 83 15,919.92 0.00
0.19 CHF FLUGHAFEN ZUERICH 8 1,432.21 0.00
0.17 CHF GEBERIT 26 19,203.99 0.00
0.13 CHF GIVAUDAN REG 14 63,964.69 0.01
0.10 USD HOME DEPOT 2,376 779,945.76 0.18
0.08 EUR [IBERDROLA 2,103 21,165.27 0.00
0.06 CHF IDORSIA LTD 183 4,429.70 0.00
0.05 EUR [INDITEX 321 11,837.77 0.00
0.04 EUR ING GROUP 1,149 16,735.97 0.00
0.03 USD INTEL 9,003 479,679.84 0.11
0.01 EUR [INTESA SANPAOLO 4,870 13,847.77 0.00
0.01 USD JOHNSON & JOHNSON 5,661 914,251.50 0.21
0.01 USD JP MORGAN CHASE 6,596 1,079,699.24 0.25
0.00 CHF JULIUS BAER GRUPPE 19 1,269.35 0.00
0.00 EUR KERING 22 15,706.09 0.00
0.00 EUR KON DSM 50 10,010.43 0.00
0.00 EUR KONINKLIJKE AHOLD DELHAIZE 324 10,789.99 0.00
99.27 CHF KUEHNE & NAGEL INTERNATIONAL 5 1,712.00 0.00
CHF  LAFARGEHOLCIM REG 790 38,228.52 0.01
CHF LANDIS+GYR GROUP AG 118 7,640.43 0.00
USD LINDE PLC 1,135 332,986.30 0.08
CHF LINDT & SPRUENGLI 1 11,170.34 0.00
CHF LOGITECH INTERNATIONAL REG 296 26,419.64 0.01
CHF LONZA REG 66 49,640.07 0.01
EUR L"OREAL 73 30,190.71 0.01
USD MASTERCARD 1,823 633,820.64 0.15
USD MCDONALD*"S 1,596 384,811.56 0.09
USD MERCK & CO 5,477 411,377.47 0.10
USD MICROSOFT 12,723 3,586,868.16 0.84
EUR MUENCHENER RUECKVER REG RESTRICTED 42 11,531.32 0.00
EUR NESTE 0YJ 150 8,513.07 0.00
CHF NESTLE REG 3,214 388,301.10 0.09
USD NIKE B 2,676 388,635.48 0.09
CHF NOVARTIS REG 2,551 210,106.81 0.05
USD NVIDIA 5,144 1,065,631.04 0.25
EUR ORANGE 587 6,362.20 0.00
CHF PARTNERS GROUP 34 53,451.49 0.01
USD PAYPAL HOLDINGS 3,209 835,013.89 0.20
USD PEPSICO 2,956 444,611.96 0.10
USD PROCTER & GAMBLE 5,347 747,510.60 0.17
EUR PROSUS NV 143 11,433.70 0.00
CHF ROCHE HOLDING CERT 804 294,725.35 0.07
EUR ROYAL PHILIPS 269 11,952.78 0.00
CHF S&P 500 (PUT) -2600- 19/03/21 4 206.68 0.00
CHF S&P 500 (PUT) -3200- 19/03/21 20 5,263.57 0.00
USD SALESFORCE.COM 1,400 379,708.00 0.09
EUR SAP SE 307 41,585.63 0.01
CHF  SCHINDLER HOLDING 2 517.57 0.00
CHF SCHINDLER HOLDING PART 3 807.87 0.00
EUR SCHNEIDER ELECTRIC 162 27,017.21 0.01
CHF SCHWEITER TECHNOLOGIES 6 8,618.96 0.00
CHF SFS GROUP (REG. SHARES) 15 2,045.40 0.00
CHF SGS REG 14 40,912.19 0.01
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EUR SIEMENS REG 255 41,941.94 0.01
CHF SIKA LTD 148 47,089.54 0.01
CHF SOFTWAREONE HOLDING AG 510 11,235.20 0.00
CHF  SONOVA HOLDING REG 54 20,562.01 0.00
CHF STADLER RAIL AG 104 4,345.84 0.00
CHF STRAUMANN HOLDING (REG. SHARES) 1 1,804.73 0.00
CHF SWISS LIFE REG 63 31,978.59 0.01
CHF SWISS PRIME SITE 98 9,602.21 0.00
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Lux

usD

) )
CHF SWISS REINSURANCE 390 33,505.24 0.01 USD US TREASURY N/B S E-30 0.625%/20- 1,000,000 930,625.00  0.22
CHF SWISSCOM (REG. SHARES) 34 19,587.34 0.00 150830
CHF TEMENOS GROUP 6 817.51 0.00 USD VERIZON COMMUNICATIONS 3.875%/19- 3,000,000  3,367,020.00 0.79
USD TESLA MOTORS 728 564,549.44 0.13 08.02.2029
USD TEXAS INSTRUMENTS 1,976 379,806.96 0.09 125,459,677.92_ 29.35
EUR TOTAL 727 34,827.08 0.01
CHF UBS GROUP 3,004 48,304.77 0.01
USD UNION PACIFIC 1,464 286,958.64 0.07 152,505,550.38  35.68
USD VERIZON COMMUNICATIONS 9,029 487,656.29 0.11
CHF VIFOR PHARMA AG 107 13,936.67 0.00
USD VISA A 3,536 787,644.00 0.18
USD WALT DISNEY 3,774 638,447.58 0.15
EUR WOLTERS KLUWER 80 8,490.93 0.00 CAD BRITISH COLUMBIA PROV OF 2.55%/17- 225,000 188,172.59  0.04
CHF_ZURICH INSURANCE GROUP REG 191 78,543.60 0.02 18.06.2027
27,045,872.46  6.33 188,172.59  0.04
188,172.59  0.04
USD APPLE 2.85%/16-23.02.2023 4,500,000 4,640,130.00 1.09
USD APPLE INC 3%/17-20.06.2027 3,500,000 3,832,640.00 0.90
USD ASIAN DEVELOPMENT BANK 3.125%/18- 2,000,000 2,235,240.00 0.52
26.09.2028
EUR AUSTRIA 0.75%/16-201026 250,000 307,747.58 0.07 USD CREDIT SUISSE (LUX) 18,100 14,028,586.00  3.28
USD AVANGRID INC 3.8%/19-01.06.2029 3,500,000 3,899,175.00 0.91 COMMODITYALLOCATION FUND -EB- USD
USD BANK OF AMERICA CORP FIX-TO-FRN 2,500,000 2,612,000.00 0.61 EUR CREDIT SUISSE (LUX) EUROPEAN 679  1,829,322.14 0.43
FRN/19-22.10.2025 DIVIDEND PLUS EQUITY FUND EB EUR
EUR BELGIUM KINGDOM 1.25%/18-220433 280,000 364,757.72 0.09 EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 21,433  5,303,292.04 1.24
EUR BONOS Y OBLIG DEL ESTADO 0.5%/20- 150,000 177,679.20 0.04 GROWTH EQUITY FUND -EB- EUR
300430 USD CREDIT SUISSE (LUX) GLOBAL HIGH 8,900 12,380,790.26  2.90
EUR BONOS Y OBLIG DEL ESTADO 144A 250,000 317,274.15 0.07 YIELD BOND FUND -MB- USD
1.4/300728 USD CREDIT SUISSE (LUX) ROBOTICS EQUITY 852  2,394,664.22  0.56
EUR BUNDESREPUB. DEUTSCHLAND 0.25%/19- 500,000 607,961.99 0.14 FUND EB USD
150229 USD CREDIT SUISSE (LUX) SECURITY EQUITY 1,290  3,016,819.80  0.71
USD COCA-COLA FEMSA SAB CV 1.85%/20- 3,000,000 2,843,130.00 0.67 FUND B USD
01.09.2032 EUR CREDIT SUISSE (LUX) SQ EURO 40,743 7,092,780.99  1.66
USD EUROPEAN BK RECON & DEV 1.5%/20- 3,000,000 3,082,530.00 0.72 CORPORATE BOND FUND -EB- EUR
13.02.2025 USD CREDIT SUISSE INDEX FUND (IE) MSCI 291,435 48,267,464.70 11.29
USD EUROPEAN INVESTMENT BANK 1.625%/19- 3,000,000 3,046,560.00 0.71 USA ESG LEADERS BLUE UCITS ETF B
09.10.2029 USD CAP
USD EUROPEAN INVESTMENT BANK 2.875%/18- 2,000,000  2,156,860.00 0.50 USD CREDIT SUISSE INDEX FUND (IE) MSCI 10,620  1,741,680.00 0.41
13.06.2025 WORLD
EUR FEDEX CORP 0.45%/21-040529 1,000,000 1,152,007.89 0.27 ESG LEADERS BLUE UCITS ETF B USD CAP
EUR FINNISH GOVERNMENT 144A 0.5%/18- 270,000 329,691.95 0.08 USD CREDIT SUISSE INDEX FUND (LUX) 178 176,440.60 0.04
150928 SICAV - CSIF (LUX) BOND GOVERNMENT
EUR FRANCE (GOVT OF) 0.75%/17-250528 300,000 370,527.90 0.09 EMERGING MARKETS LOCAL -QBX USD- USD
EUR FRANCE OAT 1.25%/15-250536 200,000 258,682.28 0.06 USD CREDIT SUISSE INDEX FUND (LUX) 14,676  15,541,443.72  3.64
EUR FRANCE OAT 1.75%/13-250523 250,000 301,364.67 0.07 SICAV - CSIF (LUX) BOND GOVERNMENT
EUR FRANCE OAT 1.75%/17-250639 200,000 280,732.46 0.07 EMERGING MARKETS USD -QBX USD- USD
EUR GERMANY 0.25%/17-150227 250,000 302,219.39 0.07 USD CREDIT SUISSE INDEX FUND (LUX) 8,527  11,149,137.77  2.61
EUR GERMANY 1%/14-150824 250,000 304,117.17 0.07 SICAV - CSIF (LUX) EQUITY EMERGING
EUR GERMANY 1.5%/13-150523 250,000 300,208.61 0.07 MARKETS ESG BLUE -QBX- USD
USD ING GROEP NV -144A- 4.625%/18- 4,000,000 4,532,400.00 1.06 EUR CREDIT SUISSE INDEX FUND (LUX) 3,760  5,449,548.86  1.27
06.01.2026 SICAV - CSIF (LUX) EQUITY EMU ESG
EUR INTESA SANPAOLO SPA 0.75%/21-160328 500,000 586,660.49 0.14 BLUE -QBX EUR ACC- EUR
USD INTL FINANCE CORP 2.125%/16- 2,500,000 2,629,200.00 0.62 JPY CREDIT SUISSE INDEX FUND (LUX) 4,850  6,197,306.56  1.45
07.04.2026 SICAV - CSIF (LUX) EQUITY JAPAN
EUR IRELAND 1%/16-150526 100,000 123,649.53 0.03 ESG BLUE -QBX- JPY
EUR ITALY BTP 1.5%/15-010625 250,000 306,681.35 0.07 GBP CREDIT SUISSE INDEX FUND (LUX) 2,680  4,116,502.57 0.96
EUR ITALY BTP 1.65%/15-010332 100,000 124,363.45 0.03 SICAV - CSIF (LUX) EQUITY UK ESG
USD JPMORGAN CHASE & CO FIX-TO-FRN 5,000,000 5,011,350.00 1.17 BLUE -QBX GBP ACC- GBP
FRN/20-16.09.2024 USD CREDIT SUISSE INDEX FUND (LUX) 1,615  2,079,457.85  0.49
USD KFW 1.75%/19-14.09.2029 3,750,000 3,842,587.50 0.90 SICAV - CSIF (LUX)EQUITY PACIFIC EX
USD KFW 2%/17-29.09.2022 3,000,000 3,055,050.00 0.71 JAPAN ESG BLUE -QBX USD ACC- USD
AUD KOMMUNALBANKEN A/S 4.5%/13- 12,000 9,238.46 0.00 CAD CREDIT SUISSE INDEX FUND (LUX) 2,270 2,196,160.64  0.51
17.04.2023 SICAV - CSIF(LUX ) EQUITY CANADA
USD KOMMUNALBANKEN AS S. -4901- 2.125%/ 2,500,000 2,618,475.00 0.61 ESG BLUE -QBX CAD ACC- CAD
15-11.02.2025 USD CREDIT SUISSE INVESTMENT PARTNERS 2,760 4,864,638.00 1.14
USD NATIONAL AUSTRALIA BK/NY 3.625%/18- 3,000,000  3,168,630.00 0.74 (LUX)GLOBAL BALANCED CONVERTIBLE
20.06.2023 BOND FUND EB USD
EUR NETHERLANDS 0.5%/16-150726 250,000 304,288.12 0.07 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT ~ 57,200 69,178,824.00 16.18
EUR OBRIGACOES DO TESOURO 144A 1.95%/ 100,000 133,312.86 0.03 SUISSE (LUX) SQ US CORPORATE BOND
150629 FUND - EB- USD
EUR PROLOGIS INTL FUND Il 0.875%/19- 350,000 416,754.94 0.10 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 627  1,996,355.46  0.47
09.07.2029 SUISSE (LUX) DIGITAL HEALTH EQUITY
CAD PROVINCE OF BRITISH COLUMBIA S. 2,113,000 1,763,613.82 0.41 FUND - EB- USD
BCCD-32 3.3%/13-18.12.2023 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,029 1,268,973.09  0.30
EUR REPUBLIC OF POLAND 1.125%/18- 200,000 247,199.40 0.06 SUISSE (LUX) EDUTAINMENT EQUITY
07.08.2026 FUND -EBP USD- USD
EUR SPAIN 1.6%/14-300425 250,000 310,966.57 0.07 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,878  2,718,292.32  0.64
EUR SPAIN 2.75%/14-311024 250,000 318,792.38 0.07 SUISSE (LUX) ENVIRONMENTAL IMPACT
USD TOYOTA MOTOR CREDIT CORP S. -B- 2,500,000 2,537,175.00 0.59 EQUITY FUND -EBP USD ACC- USD
2.15%/20-13.02.2030 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 150 230,790.35 0.05
AUD TREASURY CORP OF VICTORIA 5.5%/11- 1,234,000 1,094,003.12 0.26 SUISSE (LUX) SMALL CAP SWITZERLAND
17.11.2026 EQUITY FUND -EB- CHF
AUD TREASURY CORP VICTORIA 2.5%/19- 162,000 125,203.66 0.03 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 7,036 10,972,923.44  2.57
22.10.2029 SUISSE (LUX) EMERGING MARKET
USD UNITED STATES OF AMERICA TREASURY 4,000,000 4,100,781.24 0.96 CORPORATE BOND FUND -EB- USD
NOTES S. B-2023 2%/13-15.02.2023 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 7,970  11,445,637.30 2.68
USD UNITED STATES S B-2025 2%/15-150225 4,000,000 4,184,375.00 0.98 SUISSE (LUX) EMERGING MARKET
USD US 3.5%/09-15.02.2039 3,000,000 3,755,859.39 0.88 CORPORATE INVESTMENT GRADE BOND
USD US 4.5%/06-15.02.2036 2,000,000 2,731,875.00 0.64 FUND -EB- USD
USD US 4.625%/10-15.02.2040 2,000,000 2,871,250.00 0.67 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 10,564 10,738,411.64  2.51
USD US S. C-2022 1.75%/12-15.05.2022 3,000,000 3,031,406.25 0.71 SUISSE (LUX) ALTERNATIVE
USD US S. F 2024 2.25%/14-15.11.2024 4,000,000 4,210,937.52 0.99 OPPORTUNITIES FUND -EA- USD
USD US S. F-2022 1.625%/12-15.11.2022 3,000,000 3,050,507.82 0.71 USD CSIF 6 CREDIT SUISSE (LUX) CHINA 10,716  1,731,384.12 0.41
USD US S. R 2021 2%/14-31.10.2021 4,750,000 4,757,050.81 1.11 RMB EQUITY FUND EB USD CAP
USD US TREASURY 1.625%/16-150526 3,000,000 3,094,921.89 0.72 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 83,000 11,251,480.00 2.63
USD US TREASURY N/B 1.5%/20-150230 2,000,000 2,013,437.50 0.47 USD- EUR
USD US TREASURY N/B 1.625%/19- 3,000,000 3,092,343.75 0.72 USD CSIF IE MSCI USA SMALL CAP ESG -B 13,600  2,246,448.00 0.53

30.11.2026

USD- EUR
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USD US TREASURY N/B 1.875%/19- 3,000,000 3,131,250.00 0.73
31.07.2026 271,605,556.44 63.54
USD US TREASURY N/B 2.125%/17-290224 3,000,000 3,127,265.64 0.73
USD US TREASURY N/B 2.25%/17-151127 1,500,000 1,595,156.25 0.37 271,605,556.44 63.54
USD US TREASURY N/B 2.875%/18-150828 2,000,000 2,210,000.00 0.52 424,299,279.41 99.27
USD US TREASURY N/B S C-2029 2.375%/ 3,000,000 3,220,781.25 0.75 2,855,313.00 0.67
150529 271,235.67  0.06

427,425,828.08_100.00
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3,118 500

UFJ

2010

2010

102

62,859,681,019.88

6,979,445,541.57

12

5,205,446,585.07
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131
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2021 10 29
UFJ 124.73

2020 12 31
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2020 12 31

2020 12 31 2019 12 31
214,602,210 26,767,334 246,134,098 30,700,306
57,585,079 7,182,587 68,024,932 8,484,750
43,683,922 5,448,696 38,405,685 4,790,341
43,683,922 5,448,696 38,405,685 4,790,341
86,195 10,751 632,772 78,926
86,195 10,751 632,772 78,926
13,814,962 1,723,140 28,986,475 3,615,483
13,814,962 1,723,140 28,986,475 3,615,483
157,017,131 19,584,747 178,109,166 22,215,556
214,602,210 26,767,334 246,134,098 30,700,306
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6.1

6.2

6.3

6.4

2020 12 31 2019 12 31
75,355,789 9,399,128 96,833,815 12,078,082
250,000 31,183 250,000 31,183
36,900,000 4,602,537 39,900,000 4,976,727
25,000 3,118 25,000 3,118
36,875,000 4,599,419 39,875,000 4,973,609
15,375,000 1,917,724 15,375,000 1,917,724
21,500,000 2,681,695 24,500,000 3,055,885
83,815 10,454 83,842 10,458
38,121,974 4,754,954 56,599,973 7,059,715
24,154,289 3,012,764 26,277,333 3,277,572
1,516,412 189,142 1,242,195 154,939
22,637,877 2,823,622 25,035,138 3,122,633
115,092,132 14,355,442 123,022,950 15,344,653
12,375 1,544 5,750,068 717,206
12,375 1,544 5,750,068 717,206
74,171,736 9,251,441 10,062,934 1,255,150
74,171,736 9,251,441 10,062,934 1,255,150
38,542,435 4,807,398 105,656,811 13,178,574
38,542,435 4,807,398 105,656,811 13,178,574
2,365,586 295,060 1,553,137 193,723
115,360 14,389 105,127 13,112
100,250 12,504 74,193 9,254
2,149,976 268,167 1,373,817 171,356
2,149,976 268,167 1,373,817 171,356
214,602,210 26,767,334 246,134,098 30,700,306
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2020 12 31
2020 12 31 2019 12 31
8 373,243,879 46,554,709 375,497,418 46,835,793
9 1,528,269 190,621 965,552 120,433
(301,546,190) (37,611,856) (294,667,937) (36,753,932)
10 (301,546,190) (37,611,856) (294,667,937) (36,753,932)
(5,285,829) (659,301) (4,683,748) (584,204)
11 (4,688,765) (584,830) (4,192,529) (522,934)
(597,064) (74,472) (491,219) (61,270)
(215,615) (26,894) (169,090) (21,091)
(381,449) (47,578) (322,129) (40,179)
12 (15,821,340) (1,973,396) (9,273,073) (1,156,630)
14 (1,547,739) (193,049) (1,553,114) (193,720)
(1,547,739) (193,049) (1,553,114) (193,720)
15 (12,398,025) (1,546,406) (9,685,125) (1,208,026)
16. 38,173,025 4,761,321 56,599,973 7,059,715
17. 16
5 (51,051) (6,368)
18 38,121,974 4,754,954 56,599,973 7,059,715
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2020 12 31
CSAM 1999 12
2003 10 15
2005 26
2180
2010 12 17 15
2013 2013 12
CSSF AIFM
2020 12 31
Lux
Lux
SICAV SIF

CS Lux
CS ILS SICAV SIF
CS
CS
CS
CS
CS
CS 12
CS 13
CS 14

CS SICAV SIF I
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CH 8070
231

2017
51
Schweiz 49

2.1

2002 12 19

2020 12 31
coviD 19

12 31

2.2
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2.4

2.5

2020 12 31

86,841,491

17,706,280

2020 12 31
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2020 12 31 2019 12 31
41,850,493 37,054,371
1,833,429 1,351,314
43,683,922 38,405,685
17,793,550 2019
19,298,638 2019
213,788 2019 213,788

14,309

667,381
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2020 12 31
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6.3
NWT
NWT
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2019

500

NWT
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86,195 2019 221,036

2019 404,800

2020

2020 12 31 2019 12 31
13,487,143 28,765,451
(22,637,877) (25,035,138)
(9,150,734) 3,730,313

250,000
10

2020 12 31 2019 12 31
39,875,000 36,725,000
(6,000,000) (4,000,000)
3,000,000 3,500,000
3,650,000
36,875,000 39,875,000

2019 3,500,000

NWT
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2014
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2017
2018
2019
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2020 12 31 2019 12 31
6,000,000
5,500,000 5,500,000
5,000,000 5,000,000
4,500,000 4,500,000
3,500,000 3,500,000
3,000,000
21,500,000 24,500,000
NWT 6,000,000

2020 12 31 2019 12 31
83,842 337,544
56,599,973 44,596,298
6,000,000 4,000,000
(3,000,000) (3,500,000)
(59,600,000) (41,700,000)
(3,650,000)
83,815 83,842
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367,652,512 2019 369,626,013
10
2019 12 31 2016 10 2019
2019 12
4.4
2013 ETF 404,800 2019 408,552
ETF ETF
2020 2019
121,145,966 113,249,604
168,472,146 170,320,783
9,258,171 9,150,429
2,669,907 1,947,121

301,546,190 294,667,937
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4,208,801 2019 4,192,883
2020 2019
3 3
13 10
9 10
25 23
11,690,181 2019

2021
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UK

CSFM
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Credit Suisse Fund

Management S.A.
Balance sheet as at December 31, 2020
(expressed in CHF)

BALANCE SHEET
Financial year from ot 01002020 o 3112/2000 (noa CHE)

Credit Suisse Fund Management 5.4,

5, rue Jean Monnet
L-2180 Ll.membourg

ASSETS
Reference(s) Current year Previous year
D. Current Assets 1151 151 214,602,210 152 246,134 058
. Debtors 1163 163 57 585,079 164 B8,024 932
1. Trade debtors 1165 165 43,683,997 168 38,405 825
a) becoming due and payable
within one year 1167 3 167 43,683,927 168 38,405,685
2. Amounts owed by affiliated
undertakings 1171 171 86,195 172 632,772
a) becoming due and payable
within one year 1173 4 173 85,195 174 632,772
4, Other deblors 1183 183 13,814,962 184 08,886,475
a) becoming due and payable
within one year 1185 5 185 13,814,962 186 98,986,475
V. Cash at bank and in hand 1197 197 157,017,131 198 178,109,165
TOTAL (ASSETS) 201 M4602210 202 245,134,008

The notes accompanying form an integral part of the annual accounts |
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Credit Suisse Fund
Management S.A.

Balance sheet as at December 31, 2020

(expressed in CHF)

CAPITAL, RESERVES AND LIABILITIES

Reference(s) Current year Previous year
. Capital and reserves 1301 am 75,366,780 302 06,833 815
| Subscribed capital 1303 6.1 303 250,000 304 250,000
IV. Reserves 1309 309 36,900,000 310 39,900,000
1. Legal resene 1311 B2 31 25,000 312 26,000
4. Crher reserves, including the
fair value reserve 1317 63 317 36875000 318 39,875,000
a) other available reserves 15,375,000 15,375,000
b} other non available reserves 21,500,000 24,500,000
V. Prefit or loss brought forward 1319 B4 319 838156 320 83,842
V1. Profit or loss for the financial year 1321 3am 38,121,974 302 66,580 973
. Provisions 1331 33 24 154 080 332 26,977,333
1. Provisions for pensions and
similar obligations 1333 333 1516412 334 1,242,195
2. Provisions for taxation 1335 5 335 22637877 336 25,035,138
. Creditors 1435 435 115,082,132 436 123,022,850
2. Amounts owed to credit
institutions 1336 355 12,375 356 5,750,068
a) becoming due and payable
within one year 1357 357 12,3756 358 5,780,068
4. Trade creditors 1367 367 T4,171,736 368 10,062 834
a) becoming due and payable
within one year 1369 T O389 T4171,736 370 10,062,934
6. Amounts owed to affiliated
underakings 1379 378 38,542 435 380 105,656,811
a) becoming due and payable
within one year 1381 4 381 38,542 435 382 105,666,811
8. Other creditors 1451 451 0,365,586 452 1,653,137
a} Tax authorities 1393 353 115,360 304 106,127
b} Social security authorities 1395 385 100,250 386 74,1893
c) Other creditors 1397 397 2,149,576 398 1,373.817
i) becoming due and payable
within one year 1399 359 2,148,876 400 1,373,817
TOTAL (CAPITAL, RESERVES AND LIABILITIES) 406 214,602,210 406 246,134,008

The notes accompanying form an integral part of the annual accounts
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Credit Suisse Fund

Management S.A.
Prafit & Loss aceount
For the year ended December 31, 2020
(expressed in CHF)

PROFIT AND LOSS ACCOUNT
Financial year from o  01/00/2020 2 3141202020 (in 03 CHA

Credit Suisse Fund Management S.A.

&, rue Jean Monnet
L-2180 Luxernbcuurg

PROFIT AND LOSS ACCOUNT

Reference(s) Current year Previous year
1.  Net turnover 1701 8 Tl 373,243,879 TO2 375,487 418
4. Other operating income 1713 9 T3 1,628,960 Ti4 065,552
5. Raw materials and consumables
and other external expenses 1707 TOT  (301.,546,190) TO8 (204,667 937
b} Other external expenses 1711 10 Tl (301,546,190) 712 (204,667 ,937)
6. Staff costs 1605 605 (5,285,829) 606 (4,683, 748)
a) Wages and salaries 1607 11 607 (4,688,765) 608 {4,192 529)
b} Sccial security costs 1609 G0a (597.064) 610 (491,219)
i} relating to pensions (215,615) {169,090)
i} oiher social security costs (381,449) (322,129)
8. Other cperating expenses 1621 12 63 (15821,340) 622 (8,273,073}
14. Interest payable and similar
expenses 1627 ey (1,547,739) 628 {1,553.114)
a) conceming affiliated undertakings 1620 G2a (1,547,738 630 {1,553,114)
b} other interest and similar expenses 1631 631 — 632 -
15. Tax on profit or loss 1635 635  (12,398,0025) 636 (5,685,125)
16. Profit or loss after taxation 1667 G667 38,173,025 668 56,500,973
Other taxes not shown under
17. items 1 to 16 1637 5 637 (51,061) 638 -
18. Profit or loss for the financial year 1659 663 38,121,874 670 55,550 973

The notes accompanying form an integral part of the annual accounts |
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Credit Suisse Fund
Management S.A.

Motes to the annual accounts for the year
ended December 31, 2020

1. GEMERAL

Credit Suisse Fund Management S.A. (the “Company”) was incorporated on December 9, 1999 in Luxembourg as
a *Société Anonyme” governad by Luxembourg law under the name of CSAM Invest Management Company. The
name of the company was changed to Credit Suisse Fund Management Company 5.A. on October 15, 2003 and
to Credit Suisse Fund Management 5.4, by decision of the extraordinary general maeting held on April 28, 2005

The Company has its registered office at the following address:
5, Rue Jean Monnet, L-2180 Luxemburg.
The Companiy is established for an unlimited period of time.

The cbjsctive of the Company is to manage one or mare Underakings for Collective Investment in transferable
secunties under chapter 15 of the law of December 17, 2010,

On September 5, 2013, the Company was granted officially the AIFM license by the CS5F acconding to Arficle 5 of
Chapter 2 of the Lurembourg Law of July 12, 2013 on Altemnative Investment Fund Managers.

As of Decamber 31, 2020, the Company managed the following funds (the “Funds™):
*  Credit Suisse Logistics Property Partners
*  Credit Suisse Index Fumnd (Lux)

*  Credit Suisse Mova (Lux)

»  Credit Suisse Virtuoso SICAV - SIF

= C5S Advantage (L)

»  CS5ILS SICAV - SIF

* 5 Investment Funds 1

* C5Imastment Funds 2

* (5 lnvestment Funds 3

*  C5Investment Funds 4

* C5Imeestment Funds 6

* (5 lnvestment Funds 12

* 5 nvestment Funds 13

*  C5Imvestment Funds 14

* 5 Real Estate SICAV - SIF |
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Credit Suisse Fund
Management S.A.

Motes to the annual accounts for the year
ended December 31, 2020
{continued)

1. GEMERAL {continued)

The Company's accounts are consclidated within the CREDIT SUISSE GROUP censolidated accounts, the ultimate
parent company domiciled in Zunich, Switzedand. The consolidated accounts are available at its registered office at
Uetlibergstrasse 231, CH-BOTO Zurich, Switzedand,

After the restructuring of the Asset Management and Investor Services business of Credit Suisse in March 2017,
the Company is a wholly cwned subsidiary of Credit Suisse Asset Management & Investor Services (Schweiz)
Holding AG, incorporated in Switzerand, which is owned 51% by Credit Suisse Asset Management International
Halding Ltd. and 49% by Credit Suisse (Schweiz) AG.

Prior to this, the company was a fully owned subsidiary of Credit Suisse Asset Management International Holding
Ltd,

2 SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

2.1 Presentation of annual accounts

The Company's annual accounts have been prepared under the historcal cost convention in accordance
with Luxembourg legal and regulatory requirements,

Accounting palicies and valuation rulas are, besides the ones laid down by the maodified Law of 19 December 2002,
determined and applied by the Board of Directors.

The preparation of annual accounts requires the use of certain crfical accounting estimates, K also
requires the Board of Directors to ewxercise its judgement in the process of applying the accounting
policies. Changes in assumptions may have a significant impact on the annual accounts in the year in which
the assumptions changed. The Board of Directors believes that the underlying assumptlions are appropriate and
that the annual accounts therefore present the financial position and results fairdy. In addition, the annual
accourts as at December 31, 2020 were prepared taking into consideration the possible mpact of the COMID-19
refated crisis.

The Board of Directors makes esfimates and  assumptions that affect the reported amounts of assets and liabilties

in the next financial year. Estimates and judgements are continually evaluated and are based on historical experience
and other factors, including expectations of fulure events that are beleved to be reasonable under the

circumstances.
The company's accounting year starts on Janwary 1° and ends on December 31" of each year,

2.2 Bases of conversion for items eriginally expressed In foreign currency
The Company maintains its accounts in Swiss Francs (CHF) and the annual accounts are expressed in this
currency. Assets and liabilities denominated in other curencies are converted into CHF at the rate prevailing at the
balance shest date.

Income and expense transactions are recorded at the rates prevailing on the date of the transactions. Realised gains
and losses as well as unrealised losses are recognized in the prafit and loss account.
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Credit Suisse Fund
Management S.A.

Mates to the annual accounts for the year
ended December 31, 2020
{continued)
2.3 Debtors and Creditors

Debtors are carred at their nominal value, net of any bad debt provisions for amounts not recoverable . Creditors are
carnied at nominal value.

2.4 Income receivable and charges payable

Fees recetvable and payable are recognised on an accrual basis.

2.5 Net turnover

The net tuncver of the Company is mainly composed of the fee flows received from its Funds under management.

3. DEBTORS

The trade debtors becoming due and payable within ane year comprise mainly income derved from the funds under
management, as detailed in note 1. Please also refer to note 8 (*Met turnover”).

The breakdeown s as follows:

31.12.2020 31.12.2019

CHF CHF

Management fees and other commission receivable 41,850,453 37,054,371
Recevable from funds * 1,833,429 1,351,314
43,683,922 38,405,685

" Receivable from funds consist of fees advanced by Credit Suisse Fund Management S.A. which will be
reimbursed by the funds after their launch those usually becoming due and payable within one year.
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Credit Suisse Fund
Management S.A.

Mates to the annual accounts for the year
ended December 31, 2020
{continued)
4. AMOUNTS OWED BY AND TO AFFILIATED UNDERTAKINGS

As at December 31, 2020 amounts owed to affiliated undertakings mainly include:

+ Amounts owed to related companies for Servicing fees (distbution fees) of CHF 17,793,550
(2019: CHF 86,841,491)

e Amounts owed fo related companies for Imvestment and administration fees of CHF 19,298,638
(2019: CHF 17,706,280)

e Amounts owed to related companies for Risk Management sendce fees of CHF 213,788
(2019: CHF 213,788)

* Amounts owed to related companies for Premises related costs of CHF 14,300 (2019: CHF 25,134)

* Amounts owed 1o related companies for Revenue share agreements of CHF 667,381 (2019: CHF 854,709)

As al December 31, 2020 amounts ewed by affiliated undertakings mainly include:
= Amounts owed by related companies for Sendcing fees of CHF 86,195 (2019: CHF 221,036)

+ Amounts owed by related companies for Annuwal contingent payments CHF Mil (2019; CHF 404,800)

5. TAXATION

The Company is subject to Luxembourg tax regulations applicable to commerncial companies. Advances made to Tax
Authorities are recognised under *other debtors® and the provision for faxation for the financiad years 2019 and
2020 are recognised under ‘provision for taxation® in the balance sheet.

31.12.2020 31.12.2019

CHF CHF

Tax advances 13,487,143 28,765,451
Proisions for taxation (02,637,877) (25,035,138)
(3,150,734) 3,730,313

6. CAPITAL AND RESERVES

6.1 Subscribed capital

Subscribed capital amounts to CHF 280,000 represented by 500 shares without nominal value.
As at December 31, 2020 the Company did not acquire any own share.

6.2 Legal reserve
Under Luxembeurg law, the Company must appropriate annually at least 5% of its statutory net profits to a legal
reserve until the aggregate reserve equals 10% of the subscribed share capital. Such reserve is not available for

distribution. Mo transter to legal reserve is required as the amount allocated has reached 10% of the subscribed
share capital.

13

72/82



EDINETOO OO
0000000000000 000000000000(E34542)
OoooOo0o0ooooooooog
Credit Suisse Fund
Management S.A.

Mates to the annual accounts for the year
ended December 31, 2020

(continued)
6.3 Other resarves

31.12.2020 31.12.2019

CHF CHF

Balance brought forward 39,875,000 36,725,000
Allscation to profit brought forward (6,000,000) (4,000,000)
Allpcation to NWT Reseve 3,000,000 3,500,000
Mllocation to/(from) available reserves - 3,650,000
Balance caried forward 36,875,000 39,875,000

To be exemphed from Met Worth Tax ("NWT™) and in accordance with arficle Ba of the income tax law, the Compary
has allocated five imes the amount of NWT owed to the other non-available reserves amounting fo a total of CHF

3,000,000 (2019: CHF 3,500,000).

This allocation has been approved by the Annual General Meeting of the Shareholders and is maintained for five
consecutive years following the year of allecation.

For the year ended December 31, 2020, the NWT reserve balance is recognized under "“Other non-available
resenves'’ as below.

31.12.2020 31.12.2019

CHF CHF

2014 - 6,000,000
2018 5,500,000 5,500,000
27 5,000,000 5,000,000
2018 4,500,000 4,500,000
2019 3,500,000 3,500,000
2020 3,000,000 —
21,500,000 24,500,000

In the financial year 2020, an amount of CHF 6,000,000 was transfered from the MWT reserve to the profit
brought forward. This amount was freely available after having been maintained in the NWT reserve for more than 5

years,
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Credit Suisse Fund

Management S.A.

Mates to the annual accounts for the year
ended December 31, 2020

(continued)
6.4 Profit brought forward

31.12.2020 31.12.2019

CHF CHF

Profit brought forward 83,842 337,544
Profit of the previous year 56,555,973 44 556,298
Allgcation from NWT Reserve 6,000,000 4,000,000
Allacation lo MWT Reserve {3,000,000) (3,500,000
Dividend paid (59,600,000) {41, 700,0000
Allacation (io)/from available resere - (3,650,000)
Profit browght forward 83,815 83.842

7. TRADE CREDITORS
Trade creditors mainty relate to the remuneration of the distributors of the funds,

The major increase is mainly linked to a business combination through which previous amounts owed to related
companias are now due to third party.

8. MET TURNOVER
Fees received mainly consist of Management Fees for CHF 367,652,512 (2019: CHF 369,626,013).
The management fees are derived from Credit Suisse promoted funds.
The management fees are used fo remunerate the company for services which it performed directly and to pay for
delegated functions, including senvicing fees (for distribution), Advisory fees and Administration fees, as further
explained under note 10,

The fee rates in relation o management fees are detailed in the respective funds prospectus, annual reports and
agreements in place, and are calculated based on the net assets of the funds under management.

Management fees are calculated as a percentage of the average Met Asset Value of the subfunds of the funds and
paid on a monthly, quartery or semi annual basis,

The caption *net turnover” as at 31,12.2019 also includes an amount of CHF 12 milion linked to management fees
under-previsioned in the respective funds for the period from 1042018 to 06/2019 and which have been recovered
fram the funds in the financial year 2019, Qut of this amount, CHF 4.4 millian has been paid as advisary fees to

Credt Suisse Asset Management (Switzerland) Ltd under the caption “other external charges® in the annual
accounts.

The remaining amount of MNet Tumaver ks mainly related 1o administration fees.
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Credit Suisse Fund

Management S.A.

Mates to the annual accounts for the year
ended December 31, 2020
{continued)

9. OTHER OPERATING INCOME
In relation with the sale of the ETF funds which took place in 2013, the Company is entified to an annual contingent
payment for the sale of the ETF business according to the “Agreement For the Sale and Purchase of the ETF

Business™ of CHF 404,800 (2019: CHF 408,552). The remaining increase in Other Operating Income is linked
agreements where Credit Suisse Fund Management 5.A. acts as service prgvider for outsourced sernvices,

10. OTHER EXTERMNAL EXPENSES

Other external expenses consist of the following:

2020 2019

CHF CHF

Servicing fees 121,145,966 113,249,604
Advisary fees 168,472,146 170,320,783
Other fees 8,258,171 9,150,429
Custody fees 2,560,907 1,947,121
301 546,190 204, 667,937

Servicing fees represent the remuneration of the distributors of the funds. The Company pays directly the servicing
fees to the third party distributars as well as Credit Suisse Funds AG, Zurich which refrocede them fo the different
direct distributors of the funds.

Advisory fees are paid to the investrnent advisers of the funds as a percentage of the average monthly Met Asset
Walue of the subfunds of the funds.

Other fees include adminisiration fee of CHF 4,208,801 (2019: CHF 4,192,883) as well as oiher fund related
fees.

11. STAFF COSTS

2020 2018

Average number of staff
Senior management 3 3
Middle management 13 10
Employees g 10
28 232

The Company is subject to the Credit Suisse Group compensation palicy including the specific local needs in
accordance with Luxembourg reguialory requirements.

There are no leans, advances or guarantees granted by the Company to the Directors as at December 31, 2020
and 2018,
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Credit Suisse Fund
Management S.A.

Motes to the annual accounts for the year
ended December 31, 2020
{continued)

12. OTHER QPERATING EXPENSES

The balance includes the administrative expenses incurred in the normal course of cperating of the Company such
as the costs charged for the supply of administrative services,

The increase in operating expenses is mainly relating to an agreement for technical support services for distribution
purposes amounting to CHF 11,650,181 (2018: CHF 4,491,071).

13. OFF BALANCE SHEET COMMITMENTS
There are no off balance sheet commitmants as at Decamber 31, 2020,

14. SUBSECQUENT EVENTS

Cn March 1, 2021, the boards of the supply chain finance funds managed by certain subsidiaries of Credit Suisse
Group AG decided fo suspend redemptions and subscriptions of those funds o protect the interests of the funds’
investars. On March 4, 2021 the boards dacided to terminate those funds and proceed to their liguidation. Those
decisions were based on concems that a substantial part of the funds' assets was subject to considerable valuation
uncertainty, Credit Suisse Fund Management S.4. acts as the management company for three of these supply
chain finance funds. Credit Suisse Asset Management (Schweiz) AG acts as the periolio manager of these supply
chain finance funds. The assets held by the supply chain finance funds, largely consisting of notes backed by
existing and fulure receivables, were originated and structured by Greensill Capital (UK) Limited or one of its
affiliates (Greensill Capital),

A number of regulatory investigations and actions have been initiated or are being considered in respect of these
matters. Furthermere, certain investors have already threatened litigation and, as this matter develops, Credit Suisse
Group AG and its subsidiaries may become subject to litigation, disputes or other actions. it is possible that the
Company will incur a boss in respect of these matters, albedt that given the early stage of this process, it is not yet
possible to estimate the size of such a loss. The Company might also suffer reputational harm associated with these
matters that might cause client departures or loss of assets under management.

Credit Suisse Group AG and its subsidiaries, including CSFM, continue to analyse these matters, including with the
assistance of external counsel and other expers,

There are no existing litigations and claims related fo the case as of the date of signature of the annual accounts.
Management has ne indication that the gaing concern of the Company is at risk,
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Audit report
To the Shareholders of
Credit Suisse Fund Management S.A.

Report on the audit of the annua accounts

Our Opinion

In our opinion, the accompanying annual accounts give a true and fair view of the financial position of Credit Suisse
Fund Management S.A. (the "Company") as at 31 December 2020, and of the results of its operations for the year then
ended in accordance with Luxembourg legal and regulatory requirements relating to the preparation and presentation of
the annual accounts.

What we have audited
The Company's annual accounts comprise:
the balance sheet as at 31 December 2020;
the profit and loss account for the year then ended; and
the notes to the annual accounts, which include a summary of significant accounting policies.

Basisfor Opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession (Law of 23 July 2016) and
with International Standards on Auditing (ISAs) as adopted for Luxembourg by the “Commission de Surveillance du
Secteur Financier” (CSSF). Our responsibilities under the Law of 23 July 2016 and I SAs as adopted for Luxembourg by
the CSSF are further described in the “Responsibilities of the “Réviseur d entreprises agréé” for the audit of the annual
accounts” section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide abasis for our opinion.

We are independent of the Company in accordance with the International Code of Ethics for Professional Accountants,
including International Independence Standards, issued by the International Ethics Standards Board for Accountants
(IESBA Code) as adopted for Luxembourg by the CSSF together with the ethical requirements that are relevant to our
audit of the annual accounts. We have fulfilled our other ethical responsibilities under those ethical requirements.

Other information

The Board of Directors is responsible for the other information. The other information comprises the information stated
in the management report but does not include the annual accounts and our audit report thereon.

Our opinion on the annual accounts does not cover the other information and we do not express any form of assurance
conclusion thereon.
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In connection with our audit of the annual accounts, our responsibility is to read the other information identified above
and, in doing so, consider whether the other information is materially inconsistent with the annual accounts or our
knowledge obtained in the audit, or otherwise appears to be materially misstated. If, based on the work we have
performed, we conclude that there is amaterial misstatement of this other information, we are required to report that fact.

We have nothing to report in this regard.

Responsibilities of the Board of Directors for the annual accounts

The Board of Directors is responsible for the preparation and fair presentation of the annual accounts in accordance with
Luxembourg legal and regulatory requirements relating to the preparation and presentation of the annual accounts, and
for such internal control as the Board of Directors determines is necessary to enable the preparation of annual accounts
that are free from material misstatement, whether due to fraud or error.

In preparing the annual accounts, the Board of Directors is responsible for assessing the Company's ability to continue as
a going concern, disclosing, as applicable, matters related to going concern and using the going concern basis of
accounting unless the Board of Directors either intends to liquidate the Company or to cease operations, or has no
realistic aternative but to do so.

Responsibilities of the “ Réviseur d entreprises agréé” for the audit of the annual accounts

The objectives of our audit are to obtain reasonable assurance about whether the annual accounts as a whole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with ISAs as adopted for Luxembourg by the CSSF will always detect a material misstatement
when it exists. Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
annual accounts.

As part of an audit in accordance with the Law of 23 July 2016 and with | SAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional scepticism throughout the audit. We also:

identify and assess the risks of material misstatement of the annual accounts, whether due to fraud or error, design
and perform audit procedures responsive to those risks, and obtain audit evidence that is sufficient and appropriate
to provide a basis for our opinion. The risk of not detecting a material misstatement resulting from fraud is higher
than for one resulting from error, as fraud may involve collusion, forgery, intentional omissions,
misrepresentations, or the override of internal control.

obtain an understanding of internal control relevant to the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the purpose of expressing an opinion on the effectiveness of the

Company's internal control.

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors.
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conclude on the appropriateness of the Board of Directors use of the going concern basis of accounting and, based
on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that may cast
significant doubt on the Company's ability to continue as a going concern. If we conclude that a material uncertainty
exists, we are required to draw attention in our audit report to the related disclosures in the annual accounts or, if
such disclosures are inadequate, to modify our opinion. Our conclusions are based on the audit evidence obtained
up to the date of our auidt report. However, future events or conditions may cause the Company to cease to
continue as a going concern.

evaluate the overall presentation, structure and content of the annual accounts, including the disclosures, and
whether the annual accounts represent the underlying transactions and events in a manner that achieves far
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of
the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

Report on other legal and regulatory requirements
The management report is consistent with the annual accounts and has been prepared in accordance with applicable

legal requirements.

PricewaterhouseCoopers, Société coopérative Luxembourg, 28 May 2021
Represented by
Alain Maechling
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