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Lux Lux
Lux
2020 2020 10 2021 2021 10 2022
14,812,544.41 176,991.11 23,119,725.01 27,180,803.30 17,429,496.58
14,812,544 .41 176,991.11 23,119,725.01 27,180,803.30 17,429,496.58
14,812,544.41 176,991.11 23,119,725.01 27,180,803.30 17,429,496.58

172,416,256.52

176,862,209.71

179,638,138.38

167,735,043.79

145,008,321.54

7,072,790.929

404,514 .559

6,602,565.771

384,481.637

6,104,946.514

339,586.829

5,634,635.246

296,095.305

5,482,878.585

284,799.927

172,416,256.52

176,862,209.71

179,638,138.38

167,735,043.79

145,008,321.54

173,133,966.31

178,380,491.40

180,732,683.59

168,941,692.42

145,690,171.86

15.17 16.40 18.78 19.37 17.70
9,659 10,408 11,888 12,238 11,148

1.28 0.06 2.52 3.35 1.67

7.00 2.48 10.20 10.51 21.46

443,077.84 765,991.04 250,155.36 453,561.55 197,959.74
99.59 99.15 99.39 99.29 99.53
5.54 0.68 23.80 18.11 5.75
8.02 0.91 23.08 17.58 6.22
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Caisse de Consignation

2022 28

Caisse de Consignation

2022 28

2022 28
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2022
118,813,798.33 78.27
11,937,311.38 7.86
130,751,109.71 86.13
11,608,272.00 7.65
11,608,272.00 7.65
29,262.95 0.02
29,262.95 0.02
142,388,644 .66 93.79
9,420,628.91 6.21
151,809,273.57 100.00
4,983,599.74 3.28
146,825,673.83
96.72
18,825
2022
2021 179,936 23,070 177,405 22,745 19.07 2,445 12,063
177,378 22,742 176,537 22,634 19.03 2,440 12,033
196,019 25,132 174,556 22,380 19.31 2,476 12,211
167,484 21,473 166,301 21,321 19.05 2,442 12,044
10 168,942 21,660 167,735 21,505 19.37 2,483 12,238
11 171,639 22,006 | 163,958 21,021 19.01 2,437 12,009
12 166,138 21,301 165,457 21,213 19.36 2,482 12,222
2022 163,552 20,969 157,155 20,149 18.79 2,409 11,859
154,668 19,830 153,599 19,693 18.40 2,359 11,611
151,798 19,462 151,006 19,360 18.37 2,355 11,585
145,690 18,679 | 145,008 18,591 17.70 2,269 11,148
151,809 19,463 | 146,826 18,825 17.73 2,273 11,161
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2022 13,000,000 18
2022 31
137.76
2022 500,000 6,673
2022 31
133.45
2022 10,000,000 13
2022
45 CH- 6,500 100
8001
UBS Asset Management
AG
2022
45 CH- 5,000,000 100
8001
UBS Asset  Management
AG
2022
45 CH- 100,000,000 100

UBS AG 8001
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2019 20
Stillhart Sharp Yvonne
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B} . 2019 20
Bjorheim Jacob
2022
2021 12 31
2022
Markus Ronner
2020 24
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2022
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2022 418
513,708,267.68
3,064,844,769.72
14,155,737,917.72
15,363,659,489.56
512,358,099.17
364 53,086,909,794.43
1,921,556,707.33
277,431,682.92
397,307,452,352.77
50,024,422.32
131,641,887,421.99
1,121,888,467.65
185,573,569.00
2,360,467,443.02
> 2,567,401,937.16
17,722,654,987
33,590,883,777.72
2022 117
10
UBS (Lux) Bond Sicav -
2004 11 23 5,017,000,703
Convert Global (EUR)
Focused Sicav - High Grade
2006 10 26 3,718,475,443
Long Term Bond USD
UBS (Lux) Money Market Fund
1988 11 29 2,803,419,706
- USD Sustainable
UBS (Lux) Institutional Fund
- Equities Europe (ex UK ex 2020 13 2,509,896,002
Switzerland) Passive 11
Focused Sicav - World Bank
2018 14 2,452,508,305
Long Term Bond USD
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UBS (Lux) Fund Solutions -

Sustainable Development Bank 2018 11 1,793,896,945
Bonds UCITS ETF
Focused Sicav - High Grade
2005 30 1,757,025,005
Bond USD
Focused Sicav - High Grade
2006 11 1,678,120,278
Long Term Bond EUR
UBS (Lux) Strategy Sicav -
Systematic Allocation 2017 1,643,246,668
Portfolio Medium (USD)
UBS (Lux) Money Market Fund
10 1989 10 11 1,577,986,042
- EUR Sustainable
2022 23
10
Key Alternative Platform Master
ICAV - Diversified Hedge Master 2019 13 1,586,578,413
Fund
Global Opportunities Access -
2019 14 1,215,256,603
Sustainable Bonds
Global Opportunities Access -
2019 14 1,134,418,750
Sustainable Equities
Key Alternative Platform ICAV -
2019 13 883,068,615
Diversified Hedge Fund
Global Opportunities Access -
2014 11 804,537,643
High Yield and EM Bonds
Global Opportunities Access -
2015 608,344,926
Corporate Bonds
Global Opportunities Access -
2015 18 548,878,037
Global Bonds USD
Global Opportunities Access -
2014 11 450,851,689
Global Bonds EUR
Global Opportunities Access -
2014 11 370,865,646
Corporate Bonds EUR
Global Opportunities Access -
10 2015 10 266,533,848

Global Bonds CHF
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Lux
2022 30
122,636,581.21 15,723,236
15,568,035.88 1,995,978
138,204,617.09 17,719,214
5,129,801.07 657,692
1,578,037.86 202,320
131,354.49 16,841
384.63 49
2,991.49 384
123,404.31 15,822
454,184 .88 58,231
65,396.04 8,384
145,690,171.86 18,678,937
(290,563.56) (37,253)
(55,594.55) (7,128)
(38.48) )
(73,679.74) (9,446)
(221,459.53) (28,393)
(1,126.95) (144)
(39,387.51) (5,050)
(261,973.99) (33,588)
(681,850.32) (87,420)
145,008,321 .54 18,591,517

15/32



EDINETOOOO
O00DO00o0OO00ooO00Do00ooOoOoo(Ess64)

ooooooooooooo
Lux
2021 11 2022 30
508.54 65
21,608.82 2,770
79.04 10
38.66 5
625.14 80
6,930.09 889
29,790.29 3,819
(2,596.65) (333)
(1,501,148.11) (192,462)
(5,879.54) (754)
(32,569.70) (4,176)
(7,522.05) (964)
(1,549,716.05) (198,689)
(1,519,925.76) (194,870)
3,884,486.78 498,030
37,119.80 4,759
67,361.98 8,636
2,443 ,345.56 313,261
3,218,171.03 412,602
6,344,394.62 813,415
15,994,879.77 2,050,704
(346,521.62) (44,428)
(66,555.63) (8,533)
(64,645.42) (8,288)
(2,761,594.38) (354,064)
(4,164,953.28) (533,989)
(123,566.61) (15,842)
(7,016,645.68) (899,604)
(14,544,482.62) (1,864,748)
(69,528.61) (8,914)
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16,244,309.43 2,082,683
174,820.01 22,414
43,326.89 5,555
940,353.56 120,563
65,396.04 8,384
17,468,205.93 2,239,599
(34,321,698.01) (4,400, 385)
(23,809.26) (3,053)
(46,028.55) (5,901)
(90,414.12) (11,592)
(346,223.96) (44,389)
(34,828,173.90) (4,465,320)
(17,429,496 .58) (2,234,636)
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2021 11 2022 30

167,735,043.79 21,505,310
2,668,331.77 342,107
(7,767,597.70) (995,884)
(5,099, 265.93) (653,777)
(197,959.74) (25,380)
(1,519,925.76) (194,870)
15,994,879.77 2,050,704
(14,544,482.62) (1,864,748)
17,468,205.93 2,239,599
(34,828,173.90) (4,465,320)
(17,429,496.58) (2,234,636)
145,008,321.54 18,591,517

2021 11 2022 30

5,634,635.
91,339.
(243,096.

2460
4870
1480)

5,482,878.

5850

296,095.
0.
(11,295.

3050
0000
3780)

284,799.

9270
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Lux
I1SIN 2022 30 2021 10 31 2020 10 31
145 008 321.54 167 735 043.79 176 862 209.71
LU0200191152
5 482 878.5850 5 634 635.2460 6 602 565.7710
17.70 19.37 16.40
17.70 19.37 16.40
LU1152097959
284 799.9270 296 095.3050 384 481.6370
11 148 12 238 10 408
11 148 12 238 10 408
89.06 87.17
6.16 8.04
0.09 0.10
95.31 95.31
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UCITS UCl
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2022 30

2022 30

1.023987
1.054950

Lux

1.980 2.030

24132
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2022 30
Lux
9 200 302.46 16 299 293.59
Lux
13 070 375.00 2 838 000.00
X
Lux
129 203.50
Lux
2021 11 2022 30 Lux
TER
SFAMA TER
12 TER
Lux TER
2.28

2.33

27132
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Lux
2022 30
UsD STAR COMPASS PLC/UBS DYNMC DIVERSIFIED LTD NOTE DUE
30.06.23 6 890 000.00 11 664 770.00 8.04
11 664 770.00 8.04
11 664 770.00 8.04
11 664 770.00 8.04
ucITs/ UCls
EUR AMBIENTA X ICAV-AMBIENTA X ALPHA FUND - ACCUM-F- EUR 1 223.34 135 030.98 0.09
USsD ISHARES EDGE MSCI WORLD VALUE FACTOR-ETF-ACCUM 2 068.00 73 455.36 0.05
UsD ISHARES MSCI USA ESG SCREENED UCITS ETF UNHEGDED USD-CAP 747 330.00 6 095 970.81 4.20
EUR KEPLER LIQUID STRATEGIES ICAV - KLS ARETE MACRO FUND-SI-
EUR 1 179.00 142 685.89 0.10
EUR MERIAN GLOBAL FUNDS PLC-MER GBL EQ AB RETRN-1-ACC-EUR HDG 86 000.00 144 671.20 0.10
USsD XTRACKERS MSCI WORLD ENERGY UCITS ETF-1C-ACCUM 76 323.00 3 095 660.88 2.14
9 687 475.12 6.68
UsD FOCUSED SICAV - HIGH GRADE BOND USD U-X-ACC 191.00 1 828 966.34 1.26
UsD FOCUSED SICAV - HIGH GRADE LONG TERM BOND USD U-X-ACC 783.00 7 138 344.78 4.92
UsD LYXOR ETF WORLD FINANCIALS TR USD-C 12 434.00 2 823 947.91 1.95
UsD MANAGER OPP ACCESS-RISK PARITY STRATEGIES FUND USD Q-ACC 42 323.65 5 900 340.05 4.07
usD UBS (LUX) BD SICAV-USD INVES GRA CORPOR SUSTAI (USD) U-X-
ACC 1 045.00 11 806 859.35 8.14
EUR UBS (LUX) BOND FUND - EURO HIGH YIELD (EUR) I-X-ACC 19 583.00 2 821 204.76 1.94
USD UBS (LUX) BOND SICAV - EMERGING ECONOMIES CORP (USD)-1I-X-
DIS 30 416.00 2 904 728.00 2.00
USsD UBS (LUX) BOND SICAV - USD HIGH YIELD U-X-ACC 208.40 4 315 801.58 2.98
usD UBS (LUX) EMERGING ECONOMIES FUND-GLOBAL BONDS (USD)-U-X
ACC 346.00 4 264 712.96 2.94
UsD UBS (LUX) EQUITY FUND - GLOBAL SUSTAINABLE (USD) U-X-ACC 871.00 12 133 892.29 8.37
UsD UBS (LUX) EQUITY SICAV - GL HI DIV (USD)-I-X-ACC 30 587.00 7 705 171.17 5.31
USsD UBS (LUX) EQUITY SICAV - GLB EM OPP(USD)-U-X-ACC 247.00 7 230 228.46 4.99
uUsD UBS (LUX) EQUITY SICAV - GLOBAL OPPORTUNITY (USD) U-X-ACC 1 365.49 15 074 692.92  10.40
UsD UBS (LUX) EQUITY SICAV - LONG TERM THEMES (USD) U-X-ACC 345.00 3 043 441.65 2.10
USsD UBS (LUX) INST FUND-KEY SEL. GLOBAL EQUITY FA-USD 409.00 13 344 336.66 9.20
usD UBS (LUX) INSTITUTION SICAV-EQUITIES GLB (EX USA) PASSIVE
XA 24 998.00 2 860 271.16 1.97
EUR UBS (LUX) KSS - MULTI STRATEGY ALTERNATIVES (EUR) U-X-ACC 419.00 5 679 200.14 3.92
UsD UBS (LUX) MONEY MARKET FUND - USD SUSTAINABLE U-X-ACC 1.00 11 234.81 0.01
USsD UBS ETF SICAV-UBS ETF-BARCLAYS TIPS 1-10 UCITS ETF-A-ACC 396 220.00 5 830 773.52 4.02
116 718 148.51  80.49
126 405 623.63  87.17
ucITs/ UCls 126 405 623.63  87.17
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0000000000000
CHF SWISS MARKET INDEX PUT 10000.00000 17.06.22 -22.00 -6 232.94  0.01
CHF SWISS MARKET INDEX CALL 11650.00000 17.06.22 22.00 140 456.40  0.09
134 223.46  0.10
134 223.46  0.10
134 223.46  0.10
138 204 617.09  95.31
UsD US 2YR TREASURY NOTE FUTURE 30.06.22 62.00 -244 640.67  -0.17
UsD US 10YR ULTRA NOTE FUTURE 21.06.22 -22.00 234 093.75  0.16
-10 546.92  -0.01
CHF SWISS MARKET INDEX FUTURE 17.06.22 -15.00 -95 348.48  -0.07
EUR EURO STOXX 50 INDEX FUTURE 17.06.22 76.00 53 918.49  0.04
GBP FTSE 100 INDEX FUTURE 17.06.22 35.00 181 043.10  0.13
SEK OMX 30 INDEX FUTURE 20.05.22 -34.00 19 823.66  0.01
UsD S&P500 EMINI FUTURE 17.06.22 -48.00 194 015.00  0.13
CAD S&P/TSX 60 1X FUTURE 16.06.22 -10.00 65 914.48  0.05
JPY NIKKEI 225 (OSE) INDEX FUTURE 09.06.22 14.00 132 602.65  0.09
AUD SP1 200 INDEX FUTURES 16.06.22 -10.00 -56 674.34  -0.04
HKD HANG SENG INDEX FUTURE 30.05.22 -4.00 -30 562.76  -0.02
464 731.80  0.32
454 184.88  0.31

*

EUR ICE/ITRX EUROPE.S37 CDI REC 1.00000% 22-20.06.27 1 350 000.00 9 860.25  0.01
EUR ICE/ITRX.XOVER.37-V1 CDI REC 5.00000% 22-20.06.27 1 270 000.00 55 535.79  0.04
65 396.04  0.05
65 396.04  0.05
519 580.92  0.36
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AUD 2 101 612.36 usD 1 529 196.20 12.5.2022 -35 409.20 -0.02
GBP 1 410 310.69 usb 1 890 327.42 12.5.2022 -119 711.54  -0.08
usD 617 818.29 CAD 783 001.28 12.5.2022 5 188.42 0.00
usD 295 904.99 NOK 2 613 727.16 12.5.2022 15 359.28 0.01
usb 399 272.09 HKD 3 120 000.00 12.5.2022 1 533.93 0.00
usD 253 413.70 DKK 1 685 000.00 12.5.2022 14 344.99 0.01
JPY 435 973 788.00 usD 3 799 432.53 12.5.2022 -433 210.98  -0.30
usb 204 867.14 SGD 278 000.00 12.5.2022 3 556.75 0.00
usD 130 528.77 SEK 1 247 360.39 12.5.2022 3 128.72 0.00
usD 13 535.88 NZD 20 000.00 12.5.2022 554.77 0.00
usb 2 770 694.59 CHF 2 539 009.11 12.5.2022 153 608.82 0.11
usD 11 225 823.78 EUR 10 040 179.04 12.5.2022 629 176.87 0.43
usD 144 538.81 EUR 130 000.00 12.5.2022 7 333.68 0.01
usb 92 581.40 EUR 85 000.00 12.5.2022 2 870.35 0.00
usD 1 559 394.41 AUD 2 145 000.00 12.5.2022 34 768.28 0.03
EUR 1 940 000.00 usD 2 117 230.25 12.5.2022 -69 707.50 -0.05
usb 1 512 263.49 TWD 43 160 000.00 20.5.2022 43 159.77 0.03
NOK 1 950 000.00 usD 223 419.29 12.5.2022 -14 115.06  -0.01
CAD 580 000.00 usD 462 222.40 12.5.2022 -8 423.24  -0.01
AUD 1 050 000.00 usD 787 405.19 12.5.2022 -41 084.71  -0.03
usD 1 525 165.23 JPY 184 500 000.00 12.5.2022 100 611.98 0.07
EUR 270 000.00 usb 297 435.19 12.5.2022 -12 470.68  -0.01
usD 145 262.29 GBP 110 000.00 12.5.2022 7 159.57 0.01
usD 295 539.71 CHF 275 000.00 12.5.2022 12 083.23 0.01
EUR 260 000.00 usb 287 451.35 12.5.2022 -13 041.08 -0.01
GBP 60 000.00 usD 78 593.63 12.5.2022 -3 264.87 0.00
JPY 3 239 119 900.00 usD 25 882 781.95 20.5.2022 -866 347.79  -0.60
AUD 353 930.77 usb 260 884.25 23.6.2022 -9 123.50 -0.01
JPY 251 037 638.00 usD 1 961 610.08 23.6.2022 -19 769.96  -0.01
usD 72 324.33 NOK 637 811.77 23.6.2022 3 848.95 0.00
usb 13 362.32 ZAR 200 000.00 23.6.2022 791.89 0.00
usD 16 829.25 NZD 25 000.00 23.6.2022 608.03 0.00
SGD 145 000.00 usD 106 067.73 23.6.2022 -1 060.03 0.00
CAD 127 051.18 usb 100 579.30 23.6.2022 -1 185.18 0.00
usD 246 624.53 DKK 1 695 000.00 23.6.2022 5 612.91 0.00
GBP 611 014.05 usD 794 960.26 23.6.2022 -27 713.20  -0.02
usb 400 386.09 HKD 3 136 000.00 23.6.2022 225.91 0.00
usD 158 739.25 SEK 1 518 182.51 23.6.2022 3 482.62 0.00
usD 11 246 078.27 EUR 10 390 321.04 23.6.2022 255 879.23 0.18
usb 3 303 782.63 CHF 3 113 098.21 23.6.2022 87 290.55 0.06
ILS 10 000.00 usD 3 104.59 23.6.2022 -103.17 0.00
usD 83 616.11 JPY 10 676 700.00 20.5.2022 1 157.61 0.00
usD 529 040.36 JPY 69 268 000.00 20.5.2022 -5 931.61 0.00
CHF 570 000.00 GBP 468 883.30 12.5.2022 -1 145.21 0.00
CHF 570 000.00 GBP 469 871.59 23.6.2022 -1 082.16 0.00

-290 563.56  -0.20

6 707 838.93 4.63
-55 594.55  -0.04
-77 557.29  -0.06

145 008 321.54 100.00
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2021 2022 2022
176,177.128 804,141.228 5,466,640.324
0 423,587.245 1,662,073.612
908.429 55,136.640 284,799.927
0 55,695.331 253,499.586
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