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Lux usb
2022

56,300,509 15.78
10,198,750 2.86
6,016,456 1.69
4,598,226 1.29
4,049,800 1.14
3,929,779 1.10
2,454,480 0.69
2,070,181 0.58
792,773 0.22
704,895 0.20
409,445 0.11
321,250 0.09
281,962 0.08
268,327 0.08
256,518 0.07
196,344 0.06
106,572 0.03
103,412 0.03
93,059,679 26.08
180,536,160 50.60
52,344,166 14.67
24,119,272 6.76
1,569,633 0.44
318,828 0.09
219,674 0.09
104,916 0.06
80,911 0.03
35,133 0.02
24,868 0.01
11,112 0.01
259,364,674 72.78
352,424,353 98.87
4,346,936 1.13

356,771,289
48,025 100.00

58/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

Lux usD
2022

43,992,168 11.60
5,256,114 1.39
4,876,940 1.29
3,645,928 0.96
2,683,736 0.71
1,636,320 0.43
1,594,608 0.42
1,483,889 0.39
574,699 0.15
409,143 0.11
407,778 0.11
273,544 0.07
214,436 0.06
196,344 0.05
183,572 0.05
149,070 0.04
133,390 0.04
67,711,677 17.85
176,972,959 46.65
88,559,437 23.35
37,930,159 10.00
2,385,158 0.63
548,997 0.14
499,905 0.13
262,299 0.07
202,699 0.05
88,076 0.02
62,298 0.02
27,830 0.01
307,539,818 81.07
375,251,495 98.92
4,094,210 1.08

379,345,706
51,064 100.00
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Lux usb
2022

8,578,501 4.38
1,490,000 0.76
1,199,915 0.61
1,034,330 0.53
1,012,450 0.52
736,657 0.38
409,080 0.21
309,055 0.16
89,583 0.05
60,420 0.03
34,360 0.02
30,883 0.02
14,985,235 7.66
80,851,755 41.32
50,129,159 25.62
43,586,684 22.27
1,977,057 1.01
573,965 0.29
488,305 0.25
233,210 0.12
180,097 0.09
78,298 0.04
55,149 0.03
24,777 0.01
178,178,456 91.06
193,163,691 98.71
2,518,153 1.29

195,681,844
26,341 100.00
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Lux usD
2022

CS (LUX) SQ US
CORPORATE BOND FD eb 54,500(1,163.09| 63,388,658.44|1,114.28| 60,728,260.00| 17.02
usd

CSIF (1) MSCI USA ESG

LEADERS ETF b usd 247,936| 129.22|32,038,767.79| 154.84]38,390,410.24|10.76

CSIF (LUX) BOND GOV

EWM USD qbx usd 17,561| 971.82|17,066,148.75| 873.03|15,331,279.83| 4.30

€S (LUX)
COMMODITYALLOCATI EB 15,172| 654.37| 9,928,122.96| 935.98|14,200,688.56| 3.98
usb

CS 4 ALTERNATIVE
OPPORTUNITIES FD ea 11,781]1,027.86]12,109,266.63| 973.02|11,463,148.62| 3.21
usd

CSIF (LUX) EQUITY EMM

ESG BLUE gbx usd 11,088(1,067.96)11,841,568.49]1,018.49] 11,293,017.12| 3.17

CS (LUX) GLOBAL HIGH

YIELD BOND FUND MB 8,673|1,104.25| 9,576,840.97|1,267.33/10,991,177.96| 3.08

CSIF IE FTSE EPRA

NAREIT DEVEL b usd eur 73,199 99.77| 7,302,815.36] 123.90| 9,069,356.10| 2.54

CS (LUX) EMER MKT CORP

INV GRADE eb USD 6,794|1,442.22| 9,798,460.17|1,227.51| 8,339,702.94| 2.34

CS (Lux) EMERGING

WARKET CORP BD eb USD 5,218/1,510.03| 7,879,317.98|1,159.40| 6,049,749.20| 1.70

€S (LUX) SQ EURO

CORPORATE BD FD eb eur 40,743| 165.12| 6,727,552.66| 140.10f 5,708,090.63| 1.60

CSIF (LUX) EQUITY

4,486(1,029.81| 4,619,734.19|1,012.32| 4,541,247.54| 1.27
JAPAN ESG BLUE gbx jpy

CS (LUX) EUROZONE QUA

EQY FUND EB EUR 21,433| 216.23| 4,634,389.02| 201.54| 4,319,692.96| 1.21

CS INV PART GLB BAL

CONVERT BD EB USD 2,760(1,061.46| 2,929,636.65|1,507.25| 4,160,010.00| 1.17

MICROSOFT 14,400 218.29| 3,143,377.61| 280.74| 4,042,656.00| 1.13

€S (LUX) SECURITY

1,801|1,837. 23.37|2 . 1,487. 1.
EQUITY FUND eb usd ,8011,837.33| 3,309,023.37|2,033.03| 3,661,487.03 03

CSIF (LUX) EQUITY EMU

ESG BLUE gbx EUR 2,947]1,343.97| 3,960,682.98|1,180.49| 3,478,902.82| 0.98
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2022
ING GROUP NV -144A-
4.63| 202 4 4,627,420.00| 4,049,800. .14
46254/ 18-060126 63| 2026/ / ,000,000| 4,627,420.00| 4,049,800.00
A S. B-2023 2%/13-
USA S. B-2023 24/13 2.00[ 2023/ /15 | 4,000,000( 4,148,378.98| 3,980,312.52[ 1.12
150223
KOVNUNALBANKEN A5 s 2.13| 2025/ 711 | 4,000,000( 4,166,284.50| 3,921,320.00( 1.10
4901 2.1254/110225 : T PR A :
-B- 0 -
USA -B-2025 2W/15 2.00[ 2025/ /15 | 4,000,000 4,222,115.76| 3,916,250.00( 1.10
150225
UNITED STATES OF
AMERICA 1.88| 2026/ /31 | 4,000,000( 4,116,093.75| 3,865,937.52( 1.08
1.875%/310726
NATIONAL AUSTRALIA
BK/NY 3.625%/18- 3.63| 2023/ /20 | 3,500,000( 3,769,280.00( 3,512,950.00( 0.98
20062
KFW 1.750/19-140929 1.75| 2029/ /14 | 3,750,000| 3,812,894.00( 3,501,300.00( 0.98
APPLE 2.85%/16-
BoH/16 2.85[ 2023/ /23 | 3,500,000( 3,652,444.44| 3,496,780.00( 0.98
230223
VERIZON
COMMUNICATIONS 3.88| 2029/ 7 3,500,000 4,136,155.00| 3,490,235.00| 0.98
3.875%/19-080229
AVANGRID INC
1 .80[ 202 4,002,670. 49,045. .94
0|5 gu/19-010629 3.80[ 2029/ 7 3,500,000 4,002,670.00| 3,349,045.00| 0.9
UNITED STATES OF
11 [ AvERICA 1.63| 2026/11/30 | 3,500,000| 3,666,679.69| 3,340,859.38| 0.94
1.625%/301126
0) -
12 [ APPLE INC 3W/17 3.00[ 2027/ /20 | 3,000,000 3,304,592.50| 3,014,760.00( 0.85
200627
UNITED STATES OF
13 [ AVERICA 2.13| 2024/ /29 | 3,000,000 3,158,281.25| 2,960,156.25( 0.83

2.125%/290224
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Lux usD
2022
COIF (1) WSCI USA £56 410,215| 133.45|54,743,112.22| 154.84] 63,517,690.60| 16.74
LEADERS ETF b usd : - ,743,112. . ,517,690. .
CS (LUX) SQ US
CORPORATE BOND FD eb 38,019|1,165.54|44,312,900.841,114.28| 42,364,141.15| 11.17
usd
COIF (LUX) EQUITY Wl 20,440|1,061.65|21,700,158.57|1,018.49| 20,818,025.23| 5.49
ESG BLUE gbx usd ’ s VRE- » VY, 196 ,ulo. ,818,025. .
S (LUX)
COMMODITYALLOCATI EB 14,400| 641.45| 9,236,868.35| 935.98| 13,478,112.00| 3.55
usd
CS 4 ALTERNATIVE
OPPORTUNITIES FD ea 12,619(1,027.72[12,968,793.75| 973.02| 12,278,539.38| 3.24
usd
CSIF (LUO BOND GOV 11,724 960.56(11,261,583.87| 873.03| 10,235,403.72| 2.70
EMM USD gbx usd ’ - »£01,963. - ,235,403. .
CSIF 1E FTSE EPRA 76,272| 101.32| 7,728,207.58| 123.90| 9,450,100.80| 2.49
NAREIT DEVEL b usd eur : - 4 4 - - , , - -
COIF 12 SCH USA SUALL 63,863| 115.79| 7,394,530.58| 145.82| 9,312,502.66| 2.45
CAP ESG b usd eur ’ - ’ ’ - - s , - .
COIF (LU EQUITY W 6,760(1,276.25| 8,627,439.76|1,180.49| 7,980,109.64| 2.10
ESG BLUE gbx EUR ’ 2410~ 020,559 » 10U ,980,109. .
10 [ 63 (LU0 GLOBAL HIGH 6,145(1,170.74| 7,193,957.37|1,267.33| 7,787,457.70| 2.05
YIELD BOND FUND MB , »170. ,193,957.371,267. ,787,457. .
g | 1F (LDO EQUITY 7,430|1,050.87| 7,807,998.30|1,012.32| 7,521,504.51]| 1.98
JAPAN ESG BLUE gbx jpy , -050. »807,998.30(1,012. ,521,504. .
12 | microsorT 22,600 217.78| 4,921,731.21| 280.74| 6,344,724.00| 1.67
I
g3 | 317 (1) SCH WORLD 41,716] 163.90| 6,837,248.96| 149.74| 6,246,553.84| 1.65
ESG UCITS ETF b usd , - ,837,248. . ,246,553. .
1q |85 (LOO SECERITY 2,893|1,837.10| 5,314,724.31|2,033.03| 5,881,555.79| 1.55
EQUITY FUND eb usd ; .837. ,314,724.31(2,033. ,881,555. .
15 | 6 (LU0 EUROZONE QUA 27,172| 223.85| 6,082,489.37| 201.54| 5,476,354.08| 1.44
EQY FUND EB EUR : - ,082,489. . ,476,354. .
16 | 63 (LU EUER TKT CORP 4,052|1,443.89| 5,850,640.57(1,227.51| 4,973,870.52| 1.31
INV GRADE eb USD . ,443. ,850,640.57(1,227. ,973,870. .
17 | G317 (LU0 EQTY CANADA 5,543 794.49| 4,403,861.01| 878.01| 4,866,824.12| 1.28
ESG BLUE gbx cad . - ,403,861. . ,866,824. .
1g [ S5IF GO0 EQ UCESS 3,154(1,353.53| 4,269,031.93|1,474.59| 4,650,864.11| 1.23
BLUE gbx GBP ’ 3993~ »£09,U5L. »ala. ,650,864. .
19 [ 65 (L0 FUERCING 3,010|1,494.93| 5,845,158.15|1,159.40| 4,533,254.00| 1.20
MARKET CORP BD eb USD , ,494. ,845,158.15(1,159. ,533,254. .
20 [ &5 (L0 EROPEAN 1,761(2,437.37| 4,293,087.73|2,470.40( 4,351,262.38| 1.15
DIVIDEND EB EUR : 2437 ,293,087.73(2,470. ,351,262. .
21 [ 6 NV PART OLS BAL 2,561[1,000.41| 2,815,133.29|1,507.25| 3,859,455.31| 1.02
CONVERT BD EB USD : ,099. ,815,133.29(1,507. ,859,455. .
CSIF (LUX) EQ PAC EX
22 3,216|1,042.46| 3,352,556.38|1,192.66| 3,835,594.56| 1.01

JAP ESG BL gbx USD
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23 | ALPHABET a 31,600 75.98| 2,401,000.61| 116.32| 3,675,712.00( 0.97
IT
24 | TESLA MOTORS 3,460 623.70( 2,157,989.25| 891.45| 3,084,417.00| 0.81
25 [ 5 (LUX) DIGITAL 1,488(2,005.24| 2,983,804.22[2,040.25( 3,035,892.00( 0.80
HEALTH EQ eb usd , .005. ,983,804.2212,040. ,035,892. .
2022
UNITED STATES OF 2.88| 2028/ /15 | 3,500,000| 3,960,213.60| 3,524,335.96| 0.93
AMERICA 2.875%/150828 : P AR PRS- )
VERIZON
COMMUNICATIONS 3.88| 2020/ / 3,500,000| 3,995,545.00| 3,490,235.00| 0.92
3.875%/19-080229
USA S. -C-2029- 2.38| 20207 715 | 3,500,000 3,950,135.94| 3,425,625.00( 0.90
2.375%/19-150529
UNITED STATES OF
AMERICA 4.5%/06- 4.50| 2036/ /15 | 2,500,000| 3,862,890.63| 3,030,859.38| 0.80
150236
0, -
;\zzlé;mc T 3.00| 2027/ /20 | 3,000,000| 3,317,542.50| 3,014,760.00| 0.79
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Lux usb
2022
COIF (1) NSC1 USA ES6 205,180| 144.78|29,706,840.00| 154.84|31,770,071.20] 16.24
LEADERS ETF b usd . . ,706,840. . ,770,071. }
COIF (LB EQUITY EIl 15,990(1,173.85|18,769,841.80| 1,018.49( 16,285,655.10| 8.32
ESG BLUE gbx usd . ,173. ,769,841.80( 1,018. ,285,655. }
S (LUX)
COMMODITYALLOCATI EB 7,938| 702.79| 5,578,729.14| 935.98| 7,429,809.24| 3.80
usd
MICROSOFT 26,000 243.95| 6,342,581.87| 280.74| 7,299,240.00| 3.73
IT
COIF (LUO EQUITY ENY 6,112[1,318.81| 8,060,548.88| 1,180.49| 7,215,152.38| 3.69
ESG BLUE gbx EUR . ,318. ,060,548.88( 1,180. ,215,152. }
COIF (15) ISCH WORLD 46,346 166.49| 7,716,057.20| 149.74| 6,939,850.04| 3.55
ESG UCITS ETF b usd , - ,716,057. . ,939,850. .
COIF 1E ISCH USA SHALL 44,977| 140.89| 6,336,743.42| 145.82| 6,558,546.14| 3.35
CAP ESG b usd eur ’ - , ’ - - ’ , - .
S (LUX) SQ US
CORPORATE BOND FD eb 5,620(1,182.89| 6,647,867.52| 1,114.28| 6,262,253.60| 3.20
usd
CS 4 ALTERNATIVE
OPPORTUNITIES FD ea 6,430(1,026.89| 6,602,884.28| 973.02| 6,256,518.60| 3.20
usd
1o | 317 (L0O FQUITY 5,572(1,119.25| 6,236,471.75|1,012.32| 5,640,622.22| 2.88
JAPAN ESG BLUE gbx jpy . »119. ,236,471.75( 1,012. ,640,622. }
pq | 317 1E FTSE EPRA 38,997| 115.52| 4,504,992.56| 123.90| 4,831,728.30| 2.47
NAREIT DEVEL b usd eur ’ - ’ ’ - - s » - -
12 | ALPHABET a 36,200 102.03| 3,693,475.93| 116.32| 4,210,784.00| 2.15
IT
13 | 317 (LU0 EQTY CANADA 4,342| 873.29| 3,791,840.19| 878.01| 3,812,330.93| 1.95
ESG BLUE gbx cad . . ,791,840. . ,812,330. }
pq | 317 (LOO FQ UKCESS 2,434|1,416.97| 3,448,915.76|1,474.59| 3,589,157.66| 1.83
BLUE gbx GBP ’ 2320~ »440,919. s4l4a. ,989,157. .
15 | TESLA MOTORS 3,070 718.51| 2,852,497.94| 891.45| 3,539,056.50| 1.81
16 [ JOHNSON & JOHNSON 18,900 165.50| 3,127,925.52| 174.52( 3,298,428.00| 1.69
17 |63 (LDO SECLRITY 1,497|1,955.92| 2,928,018.70] 2,033.03| 3,043,445.91| 1.56
EQUITY FUND eb usd , ,955. ,928,018.70( 2,033. ,043,445. )
pg | 17 (LU0 EQ PAC BX 2,487(1,133.00| 2,817,985.71| 1,192.66| 2,966,145.42| 1.52
JAP ESG BL gbx USD . -133. ,817,985.71 1,192. ,966,145. .
1 [ G3IF (LU0 BOND GOV 3,235 992.24| 3,209,889.99| 873.03| 2,824,252.05| 1.44
EMM USD gbx usd ’ - »£V9,009. - ,824,252. .
CS (LUX) EUROZONE QUA
20 EQY FUND EB EUR 13,523 237.96| 3,217,983.45| 201.54| 2,725,479.77| 1.39
21 |5 (LU EUROPEAN 893(2,530.33| 2,259,280.17| 2,470.40| 2,205,771.28| 1.13
DIVIDEND EB EUR »530. ,259,280.17( 2,470. ,205,771. .
CS (LUX) GLOBAL HIGH
22|\ IELD BOND FUND MB 1,608|1,278.67| 2,055,526.87| 1,267.33| 2,037,292.54| 1.04
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23 | NVIDIA 11,200| 159.67| 1,788,275.73| 181.63| 2,034,256.00| 1.04
IT

24 €S (LUX) DICITAL 99711,998.72| 1,992,727.59(2,040.25| 2,034,129.25 04
HEALTH EQ eb usd U T T U ’
UNITED PARCEL SERVICE

25 b 9,780| 187.83| 1,836,979.90| 194.89] 1,906,024.20| 0.97

26 | MORGAN STANLEY 22,500 82.32] 1,852,285.79 84.30| 1,896,750.00( 0.97

27 | HOME DEPQT 5,900 324.81| 1,916,352.23| 300.94] 1,775,546.00| 0.91

28 | BLACKROCK 2,410 622.64| 1,500,551.96 669.18| 1,612,723.80| 0.82

29 | UNION PACIFIC 7,090 209.92| 1,488,357.70f 227.30| 1,611,557.00| 0.82

30 | AMERICAN EXPRESS 10,300] 195.75] 2,016,205.50| 154.02] 1,586,406.00( 0.81

2022

2022
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2022
Lux uUsb
acc BH
acc
20
258,414,365.67 | 34,785,157,763 243.49 32,776
2013 31
21
248,673,146.68 | 33,473,892,275 244.71 32,940
2014 31
22
253,993,303.23 | 34,190,038,548 248.99 33,517
2015 31
23
257,101,944.01 | 34,608,492,683 243.99 32,843
2016 31
24
279,726,384.89 | 37,653,968,670 253.03 34,060
2017 31
25
334,853,152.06 | 45,074,582,799 261.57 35,210 9,952
2018 31
26
339,693,928.62 | 45,726,199,732 267.37 35,991 9,895
2019 31
27
322,987,349.64 | 43,477,327,135 260.56 35,074 9,395
(2020 31 )
28
395,362,518.61 | 53,219,748,630 305.91 41,179 10,931
2021 31
29
402,188,276.98 | 54,138,563,964 304.69 41,014 10,833
2022 31
2021 440,692,606.32 | 59,321,631,737 321.53 43,281 11,467
427,425,826.56 | 57,535,790,513 315.67 42,492 11,253
10 433,521,339.42 | 58,356,307 ,499 320.78 43,180 11,434
11 432,208,099.90 | 58,179,532,328 317.44 42,731 11,314
12 435,186,554.65 | 58,580,462,121 321.16 43,231 11,438
2022 419,898,479.52 | 56,522,534,328 310.41 41,784 11,054
411,969,284.94 | 55,455,185,446 304.30 40,962 10,834
402,188,276.98 | 54,138,563,964 304.69 41,014 10,833
380,897,626.83 | 51,272,629,548 291.81 39,281 10,368
375,253,693.68 | 50,512,899, 706 291.47 39,235 10,348
350,198,109.72 | 47,140,167,549 277.34 37,333 9,839
356,771,289.35 | 48,024,983, 259 287.49 38,699 10,174

BH

acc

2017
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Lux usb
acc BH
acc
20
97,163,367.39 | 13,079,160,884 240.55 32,380
2013 31
21
115,585,234.51 | 15,558,928,417 248.07 33,393
2014 31
22
131,245,497.22 | 17,666,956,381 251.44 33,846
2015 31
23
144,731,669.50 | 19,482,330,031 243 .41 32,765
2016 31
24
206,009,298.61 | 27,730,911,686 258.08 34,740
2017 31
25
310,484,462.82 | 41,794,313,540 273.13 36,766 10,076
2018 31
26
322,314,020.43 | 43,386,690,290 278.37 37,471 9,994
2019 31
27
287,121,088.45 | 38,649,369,716 263.06 35,411 9,197
(2020 31 )
28
378,870,913.07 | 50,999, 813,608 334.11 44,975 11,580
2021 31
29
428,069,419.28 | 57,622,424,529 339.12 45,649 11,706
2022 31
2021 435,786,529.69 | 58,661,224,762 356.17 47,944 12,321
437,907,356.03 | 58,946,709,195 347.60 46,790 12,020
10 456,145,830.11 | 61,401,790,191 356.85 48,036 12,340
11 426,534,928.46 | 57,415,866,720 351.52 47,318 12,154
12 442 ,286,862.73 | 59,536,234,592 357.63 48,141 12,358
2022 430,362,996.45 | 57,931,162,952 342.39 46,089 11,828
426,412,815.59 | 57,399,429,107 335.30 45,135 11,581
428,069,419.28 | 57,622,424 ,529 339.12 45,649 11,706
408,094,284.24 | 54,933,571,602 320.62 43,159 11,056
402,032,914.20 | 54,117,650,580 319.63 43,025 11,010
364,088,540.01 | 49,009,958,371 300.16 40,405 10,329
379,345,705.51 | 51,063,725,419 313.78 42,238 10,768

BH

acc

2017
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Lux usb
acc BH
acc
20
72,307,055.71 | 9,733,252,769 217.47 29,274
2013 31
21
72,816,678.85| 9,801,853,140 231.57 31,172
2014 31
22
63,583,025.77 | 8,558,911,099 233.51 31,433
2015 31
23
61,416,279.26 | 8,267,245,351 220.97 29,745
2016 31
24
73,196,893.35| 9,853,033,814 240.97 32,437
2017 31
25
89,654,915.18 | 12,068,448,132 261.77 35,237 9,431
2018 31
26
117,169,163.33 | 15,772,141,076 265.84 35,785 9,875
2019 31
27
86,710,192.70 | 11,672,059,039 241.43 32,499 8,749
(2020 31 )
28
118,103,374.30 | 15,897,895,215 332.58 44,769 11,953
2021 31
29
216,699,854.49 | 29,169,967,413 343.81 46,280 12,306
2022 31
2021 171,594,685.48 | 23,098,360,612 360.27 48,496 12,923
172,438,661.13 | 23,211,968,175 348.79 46,951 12,506
10 197,114,113.78 | 26,533,530,856 363.44 48,923 13,031
11 215,721,301.71 | 29,038,244 ,423 355.87 47,904 12,761
12 222,690,041.41 | 29,976,306,474 363.66 48,952 13,030
2022 211,466,501.43 | 28,465,505, 757 345.61 46,523 12,382
210,109,028.99 | 28,282,776,392 336.71 45,325 12,058
216,699,854.49 | 29,169,967,413 343.81 46,280 12,306
202,435,884.15 | 27,249,894,365 321.62 43,293 11,499
202,970,954.47 | 27,321,920,181 320.12 43,091 11,434
183,924,825.06 | 24,758,120,701 295.86 39,826 10,558
195,681,843.90 | 26,340,733,007 312.10 42,012 11,105
BH acc 2017 12 10,000 2018
11 2018 19 2018 31

2018 17 10,000
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Lux usD
Lux usD
Lux usD

Lux usb
acc BH acc
20 4.12
21 0.50
22 1.75
23 2.01
24 3.71
25 3.38 0.48
26 2.22 0.57
27 2.55 5.05
28 17.40 16.35
29 0.40 0.90
Lux usb
acc BH acc
20 5.63
21 3.13
22 1.36
23 3.19
24 6.03
25 5.83 0.76
26 1.92 0.81
27 5.50 7.97
28 27.01 25.91
29 1.50 1.09
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Lux usD
acc BH acc
20 6.40
21 6.48
22 0.84
23 5.37
24 9.05
25 8.63 5.69
26 1.55 4.71
27 9.18 11.40
28 37.75 36.62
29 3.38 2.95
100x
BH acc
25 10,000
Lux usb
acc BH acc
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 5.01 4.50
2022 10.48 11.05
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Lux usD
acc BH acc
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 8.64 8.16
2022 12.26 12.87
Lux usb
acc BH acc
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 12.68 12.14
2022 14.18 14.77

100x%
2022

BH acc 2017 10,000
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MEERTERPIUIOYEYNEEMBOEE (202257880 E)
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INIEEDHE BE~—2

Lux usb
oA BREI{ace) SIS S ABHERT (acc) Sl
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Lux usb
acc
20 196,205 193,705 970,683
0 0 0
’1 192,332 251,498 911,517
0 0 0
- 253,238 261,009 903,746
0 0 0
’3 265,290 288,809 880,227
0 0 0
Y 244,380 300,200 824,407
41,240 7,667 33,573
” 203,250 167,546 860,111
54,749 4,493 83,829
26 142,635 152,621 850,124
74,028 31,319 126,539
- 102,721 149,940 802,905
28,836 7,987 147,388
- 107,241 90,951 819,195
42,089 9,242 180,235
29 136,604 165,450 790,348
70,342 71,629 178,948
BH acc
’s 22,369 0 22,369
22,369 0 22,369
26 5,215 130 27,455
5,085 0 27,455
”7 13,985 11,829 29,611
13,985 11,829 29,611
28 65,490 503 94,597
65,490 503 94,597
29 54,913 68,602 80,909
54,913 68,602 80,909
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Lux usb
acc
20 77,976 98,055 404,451
0 0 0
o1 151,642 106,267 449,826
0 0 0
- 185,445 129,597 505,675
0 0 0
’3 168,576 146,321 527,930
0 0 0
” 283,433 206,788 604,575
179,931 3,999 175,932
- 199,650 111,919 692,305
95,447 4,488 266,891
204,086 133,615 762,777
2 130,324 43,237 353,978
- 154,219 217,449 699,547
114,913 124,650 344,241
’8 97,739 112,590 684,696
52,658 62,622 334,277
29 194,634 166,603 712,726
93,965 117,718 310,524
BH acc
- 238,370 12,000 226,370
238,370 12,000 226,370
- 9,885 0 236,255
9,885 0 236,255
- 27,557 124,550 139,262
27,557 124,550 139,262
’8 74,230 0 213,493
74,230 0 213,493
- 297,483 56,494 454,482
293,174 56,494 450,173
Lux usb
acc
20 17,591 34,361 332,495
0 0 0
” 31,317 49,370 314,442
0 0 0
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44,897 87,084 272,255
2 0 0 0
33,862 46,164 259,953
2 0 0 0
46,511 48,832 257,632
24 33,768 0 33,768
70,531 48,059 280,104
2 46,786 24,143 56,411
104,965 39,148 345,922
26 70,642 3,800 123,253
66,761 132,756 279,926
27 52,902 113,379 62,776
40,096 61,372 258,650
28 22,361 44,047 41,091
183,206 15,773 426,083
2 138,658 7,193 172,556
BH acc
31,649 21,253 10,396
2 31,649 21,253 10,396
- 130 10,396 130
0 10,396 0
16,988 0 17,118
27 16,988 0 16,988
48,445 521 65,043
28 45,926 521 62,394
343,536 6,943 401,636
29 343,536 6,943 398,987
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Lux USD

2004 11 12 2004
2004 2010 10 2010

2012 12 14 12 02 12 02

18 698 18 698
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2019 13

Commission
de Surveillance du Secteur Financier Commissariat aux Assurances

Cellule de Renseignement Financier
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Recueil Electronique des

Sociétés et Associations
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1993 19

2018 10 29

www.credit-suisse.com

www.credit-suisse.com

www.credit-suisse.com
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FCP - fonds commun de placement
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2022 31

12

2022 31
4,519,643,230.38 637,586,071
113,632,697.24 16,030,165
4,856,669.79 685,130
4,947,959.95 698,009
800.88 113
4,643,081,358.24 654,999,487
374,955.07 52,895
6,047,441.16 853,113
13,337,185.74 1,881,477
570.78 81
19,760,152.75 2,787,565

4,623,321,205.49 652,211,922
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12

2021
2022 31
4,758,903,687.16 671,338,543
15,007,329.72 2,117,084
10,693,766.15 1,508,570
949.58 134
120,867.90 17,051
1,402,092.12 197,793
27,225,005.47 3,840,632
62,571,034.35 8,826,896
2,981,909.75 420,658
2,863,763.02 403,991
63,264.34 8,925
173,339.29 24,453
913,003.94 128,797
1,167,114.83 164,645
70,733,429.52 9,978,365
(43,508, 424.05) (6,137,733)
172,639,895.26 24,354,310
(37,621,878.43) (5.,307,318)
(934,488.29) (131,828)
134,083,528.54 18,915,163
90,575,104.49 12,777,430
(135,063,748.29) (19,053,443)
27,044,022.45 3,815,100
(108,019,725.84) (15,238,343)
(17,444,621.35) (2,460,913)
755,557,814.38 106,586,541
(752,081,391.53) (106,096,122)

3,476,422.85 490,419
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(433.03) (61)
(121,613,850.14) (17,156,066)
4,623,321,205.49 652,211,922
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CS 12
Lux usb
Valoren ISIN
acc 672327 LU0078041133 1.50 1.89
EB 28145643 LU1230136977 0.60 0.96
1B 1057436 LU0108835801 0.60 0.99
UB 26362734 LU1144411391 1.25 1.64
BH acc 36829019 LU1614284856 1.50 1.97
2021 2020 2019
acc 5.18 8.64 10.13 15.75
EB 4.96 9.64 11.14 16.79
IB 4.97 9.62 11.12 16.75
UB 5.12 8.91 10.40 16.03
BH acc 5.28 8.16 8.70 12.60
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108,790,300 896,516 11.04.2022 41.12
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
326,653,000 2,742,282 11.04.2022 50,533.97
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
124,293,300 1,043,234 11.04.2022 19,008.28
JP Morgan Securities PLC -
London - United Kingdom
1,548,801 179,515,200 11.04.2022 69,513.46
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,173,252 135,796,900 11.04.2022 54,223.02
UBS AG London Branch -
London -United Kingdom
50,463,200 437,732 11.04.2022 21,895.97
UBS AG London Branch -
London - United Kingdom
228,770 26,251,800 11.04.2022 12,442.77
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
6,766,000 58,839 11.04.2022 3,084.33
UBS AG London Branch -
London - United Kingdom
1,693,552,600 14,636,322 11.04.2022 680,786.76
JP Morgan Securities PLC -
London - United Kingdom
8,937,191 7,795,630 10.05.2022 252,176.04
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,700,318,600 14,794,835 10.05.2022 774,742.23
UBS AG London Branch -
London - United Kingdom
1,067,674 1,360,000 10.05.2022 21,003.19
JP Morgan Securities PLC -
London - United Kingdom
1,681,793,100 14,607,993 09.06.2022 727,205.58

JP Morgan Securities PLC -
London - United Kingdom

1,909,946.14
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CS 12
Lux usD
2022 31
419,244 ,862.52 56,434,551
11,031,261.24 1,484,918
442,647 .56 59,585
250.14 34
430,719,021.46 57,979,087
181,169.11 24,387
558,486.93 75,178
1,909,946.14 257,098
2,649,602.18 356,663
428,069,419.28 57,622,425
2022 31 2021 31 2020 31
428,069,419.28 378,870,913.07 287,121,088.45
acc 339.12 334.11 263.06
EB 1,429.19 1,395.17 1,088.44
IB 1,553.75 1,517.11 1,183.80
UB 138.82 136.43 107.15
BH acc 11,706.00 11,580.00 9,197.00
acc 712,726.480 684,695.650 194,633.619 166,602.789
EB 11,759.403 14,688.364 1,062.987 3,991.948
IB 38,502.338 32,550.799 9,281.539 3,330.000
UB 474,764.418 424 ,058.484 120,708.269 70,002.335
BH acc 454,481.590 213,492.621 297,482.520 56,493.551

98/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

12
Lux usD

2021

2022 31
378,870,913.07 50,999,814
1,839,899.07 247,669
526,316.51 70,847
19.09 3
2,859.23 385
87,676.58 11,802
2,456,770.48 330,706
5,543,813.15 746,253
266,783.75 35,912
256,112.29 34,475
10,018.51 1,349
762.13 103
142,304.54 19,156
114,629.20 15,430
6,334,423.57 852,677
(3,877,653.09) (521,971)
18,190,046.64 2,448,562
(2,148,170.99) (289,165)
(68,984.60) (9,286)
15,972,891.05 2,150,111
12,095,237.96 1,628,140
(9,804,295.77) (1,319,756)
(1,211,130.32) (163,030)
(11,015,426.09) (1,482,787)
1,079,811.87 145,353
133,327,929.31 17,947,273

(85,209, 234.97) (11,470,015)
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48,118,694 .34 6,477,257

428,069,419.28 57,622,425
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CS 12
Lux usb
Valoren ISIN

acc 672380  LU0O078042453 1.70 2.07
EB 28146665 LU1230137272 0.60 0.95
UB 26362879 LU1144411631 1.40 1.77
1B 28234316  LU1230137512 0.60
BH acc 36829025  LU1614285234 1.70 2.15

Lux usb 1B 2021 10
2021 2020 2019

acc 5.46 12.68 11.57 19.45
EB 5.20 13.95 12.83 20.76
UB 5.39 13.01 11.91 19.79
1B 5.20 1.57
BH acc 5.56 12.14 10.16 16.43
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49,393,500 399,902 11.04.2022 7,119.71
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
171,943,700 1,443,179 11.04.2022 26,295.50
JP Morgan Securities PLC -
London - United Kingdom
232,600 26,691,300 11.04.2022 12,651.08
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,701,721,400 14,706,920 11.04.2022 684,070.52
JP Morgan Securities PLC -
London - United Kingdom
137,828,600 1,129,821 11.04.2022 5,940.57
JP Morgan Securities PLC -
London - United Kingdom
1,049,606 121,279,500 11.04.2022 50,206.72
JP Morgan Securities PLC -
London - United Kingdom
1,582,804 1,380,630 10.05.2022 44,661.15
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,546,398,200 13,455,541 10.05.2022 704,609.12
UBS AG London Branch -
London - United Kingdom
1,522,575,200 13,225,032 09.06.2022 658,359.92

JP Morgan Securities PLC -
London - United Kingdom

1,952,755.83
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CS 12
Lux usD
2022 31

213,255,451.54 28,706,316

5,830,939.70 784,903

111,399.29 14,995

219,197,790.53 29,506,215

205,374.21 27,645

339,225.29 45,663

1,952,755.83 262,860

580.71 78

2,497,936.04 336,247

216,699,854.49 29,169,967

2022 31 2021 31 2020 31

216,699,854.49 118,103,374.30 86,710,192.70

acc 343.81 332.58 241.43

EB 1,566.17 1,498.08 1,075.41
UB 153.63 148.17 107.24

IB 984.31

BH acc 12,306.00 11,953.00 8,749.00
acc 426,082.865 258,650.331 183,205.843 15,773.309

EB 6,371.444 6,994.646 1,264.205 1,887.407
UB 107,777.161 98,314.880 29,590.574 20,128.293
IB 3,000.000 0.000 3,000.000 0.000
BH acc 401,635.746 65,042.951 343,535.758 6,942.963
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12
Lux usD

2021
2022 31
118,103,374.30 15,897,895
379,930.77 51,142
410,085.13 55,202
54.96 7
400.58 54
18,719.45 2,520
809,190.89 108,925
2,832,411.36 381,271
110,696.57 14,901
106,269.37 14,305
6,937.69 934
316.58 43
89,670.21 12,071
53,237.74 7,166
3,199,539.52 430,690
(2,390,348.63) (321,765)
7,109,636.55 957,028
(1,307,799.70) (176,043)
87,449.82 11,772
5,889,286.67 792,757
3,498,938.04 470,992
(3,830,502.18) (515,624)
(1,719,415.82) (231,451)
(5,549,918.00) (747,074)
(2,050,979.96) (276,082)

113,146,943.13 15,230,710
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(12,499,482.98) (1,682,555)
100,647,460.15 13,548,155
216,699,854.49 29,169,967
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CS 12
Lux usb
Valoren ISIN
672336  LU0078046876 1.30 1.70
acc 672337 LUO078046959 1.30 1.70
EB 28145654 LU1230137199 0.60 0.98
1B 28234308  LU1230137439 0.60 1.00
UA 26362951 LU1144412100 1.05 1.45
UB 26364579 LU1144412282 1.05 1.45
BH acc 36829010 LU1614284344 1.30 1.77
2021 2020 2019
5.13 5.01 7.98 12.25
acc 5.13 5.01 7.98 12.26
EB 4.96 5.77 8.76 13.05
1B 4.96 5.75 8.73 13.01
UA 5.07 5.27 8.25 12.52
UB 5.06 5.27 8.25 12.53
BH acc 5.29 4.50 6.61 9.14
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18,528,000 155,544 11.04.2022 2,866.33
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
178,043 21,036,200 11.04.2022 4,695.59
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
2,039,894 235,165,500 11.04.2022 102,020.17
UBS AG London Branch -
London - United Kingdom
12,708,100 110,744 11.04.2022 6,024.43
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
515,081,800 4,451,532 11.04.2022 207,056.38
JP Morgan Securities PLC -
London - United Kingdom
4,999,200 43,388 10.05.2022 2,166.83
JP Morgan Securities PLC -
London - United Kingdom
18,117,048 15,802,930 10.05.2022 511,199.27
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
478,133,500 4,160,342 10.05.2022 217,859.30
UBS AG London Branch -
London - United Kingdom
1,585,773 2,020,000 10.05.2022 31,233.13
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,736,012 200,000,000 10.05.2022 86,828.07
UBS AG London Branch -
London - United Kingdom
1,737,497 200,000,000 09.06.2022 86,630.46
UBS AG London Branch -
London - United Kingdom
499,107,300 4,335,228 09.06.2022 215,813.48
JP Morgan Securities PLC -
London - United Kingdom
108,353.68
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CS 12
Lux usD
2022 31
395,617,542.77 53,254,077
6,321,080.31 850,881
616,779.44 83,025
108,353.68 14,585
402,663,756.20 54,202,568
475,479.22 64,004
475,479.22 64,004
402,188,276.98 54,138,564
2022 31 2021 31 2020 31
402,188,276.98 395,362,518.61 322,987,349.64
165.85 166.52 142.32
acc 304.69 305.91 260.56
EB 1,289.04 1,284.89 1,086.57
IB 1,281.24 1,277.39 1,080.46
UA 119.38 119.55 102.17
UB 124.89 125.07 106.27
BH acc 10,833.00 10,931.00 9,395.00
146,801.869 133,040.611 60,934.175 47,172.917
acc 790,348.275 819,194.754 136,603.581 165,450.060
EB 6,390.867 6,867.893 1,591.650 2,068.676
IB 41,123.384 40,045.194 8,317.028 7,238.838
UA 220,937.863 175,582.524 72,991.213 27,635.874
uB 340,357.315 258,097.873 112,345.536 30,086.094
BH acc 80,908.574 94,597.460 54,912.990 68,601.876
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12
Lux usD

2021

2022 31
395,362,518.61 53,219,749
2,748,278.05 369,946
354,597.84 47,732
122.58 17
10,664.25 1,436
105,607.91 14,216
3,219,270.63 433,346
4,906,022.18 660,400
263,931.69 35,528
253,689.63 34,149
12,118.33 1,631
680.62 92
126,386.39 17,013
111,597.03 15,022
5,674,425.87 763,834
(2,455,155.24) (330, 488)
12,617,311.42 1,698,416
(243,511.33) (32,779)
147,752.12 19,889
12,521,552.21 1,685,526
10,066,396.97 1,355,038
(12,768,716.01) (1,718,797)
52,662.91 7,089
(12,716,053.10) (1,711,708)
(2,649,656.13) (356,670)

95,669,974.73 12,878,135
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(86,194,560.23) (11,602, 650)
9,475,414.50 1,275,486
402,188,276.98 54,138,564
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2022 31

CS 12

2010 12 17

2022 31

2022 31 2022 31

2022 31 Lux CHF
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2020
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1.023900
0.920235
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2022 2022 31
Lux EUR 8,695,434.00 9,144,285.49
Lux CHF 30,388,515.00 31,957,146.32
Lux usb 6,419,558.00 6,750,930.55
Lux EUR 920,709.00 968,235.28
Lux CHF 4,022,729.00 4,230,379.12
Lux usD 596,550.00 627,343.44
Lux EUR 16,997,867.00 17,875,283.57
Lux CHF 54,034,188.00 56,823,390.42
Lux usD 13,008,792.00 13,680,295.64

2022 31
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Lux EUR 21,993.48 8,797.39 13,196.09
Lux CHF 35,483.20 14,193.28 21,289.92
Lux usb 4,765.38 1,906.15 2,859.23
Lux EUR 2,881.93 1,152.77 1,729.16
Lux CHF 3,814.23 1,525.69 2,288.54
Lux usb 667.63 267.05 400.58
Lux EUR 52,682.42 21,072.97 31,609.45
Lux CHF 61,381.92 24,552.77 36,829.15
Lux usb 17,773.75 7,109.50 10,664.25
2022 31
Lux EUR 68,129.56
Lux CHF 35,982.29
Lux usb 39,376.14
Lux EUR 45,994.43
Lux CHF 23,584.48
Lux usb 52,702.28
Lux EUR 59,093.69
Lux CHF 44,996.16
Lux usb 27,269.28
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CS 12 2022 31
Lux uUsb
43.59
25.80
21.52 (@D)
1.33
1.15
0.88
0.82 USD 3M 11,718 1,744,575.84 0.41
0.63 CHF ABB REG 4,760 156,057.01 0.04
0.51 EUR ADIDAS REG 248 58,471.09 0.01
0.38 EUR AIR LIQUIDE 417 73,734.91 0.02
0.35 CHF ALCON INC 716 57,343.15 0.01
0.30 EUR ALLIANZ SE REG RESTRICTED 419 100,955.69 0.02
0.16 USD ALPHABET A 1,386 3,854,951.10 0.90
0.14 USD AMERICAN EXPRESS 13,233 2,474,571.00 0.58
0.11 USD AMERICAN TOWER 3,39% 852,640.68 0.20
0.07 USD AMGEN 12,223 2,955,765.86 0.69
0.06 EUR ASML HOLDING 225 152,711.21 0.04
0.05 EUR AXA 1,980 58,523.94 0.01
0.05 CHF BACHEM HOLDING -B- 8 4,442.34 0.00
0.03 CHF BARRY CALLEBAUT (REG. SHARES) 6 14,148.55 0.00
97.94 EUR BASF REG 829 47,742.74 0.01
EUR BNP PARIBAS A 1,060 61,246.71 0.01
USD CATERPILLAR 9,566 2,131,496.12 0.50
69.33 CHF CIE FINANCIERE RICHEMONT 980 125,663.49 0.03
8.95 (REG. SHARES)
4.56 EUR CRH PLC 845 34,175.88 0.01
1T 2.41 EUR DANONE 576 32,063.55 0.01
1.81 EUR DEUTSCHE POST REG 844 40,896.79 0.01
1.15 EUR ESSILORLUXOTTICA 343 63,466.56 0.01
0.90 CHF GEBERIT 104 64,666.93 0.02
0.87 CHF GIVAUDAN REG 23 95,650.52 0.02
0.86 USD HOME DEPOT 9,970 2,984,320.10 0.70
0.84 EUR 1BERDROLA 6,980 77,041.67 0.02
0.82 USD IBM 8,828 1,147,816.56 0.27
0.76 EUR ING GROUP 3,660 38,731.64 0.01
0.69 EUR INTESA SANPAOLO 17,100 39,641.33 0.01
0.63 USD JOHNSON & JOHNSON 9,819 1,740,221.37 0.41
0.57 EUR KERING 97 62,133.60 0.01
0.50 EUR KONINKLIJKE AHOLD DELHAIZE 915 29,641.25 0.01
0.49 CHF LINDT & SPRUENGLI 2 23,950.39 0.01
0.38 CHF LOGITECH INTERNATIONAL REG 410 30,831.24 0.01
0.30 CHF LONZA REG 130 94,960.48 0.02
0.29 EUR L"OREAL 225 91,088.48 0.02
0.21 USD LOWE"S COMPANIES 1,828 369,603.32 0.09
0.16 EUR MERCK 129 27,249.52 0.01
0.13 USD MERCK & CO 11,111 911,657.55 0.21
0.11 USD MICROSOFT 9,475 2,921,237.25 0.68
0.07 USD MORGAN STANLEY 4,839 422,928.60 0.10
0.07 EUR NESTE 0YJ 1,300 59,998.54 0.01
0.04 CHF NESTLE REG 4,630 604,764.78 0.14
0.01 USD NIKE B 9,091 1,223,284.96 0.29
0.01 CHF NOVARTIS REG 3,180 280,770.53 0.07
0.01 USD NVIDIA 6,040 1,648,074.40 0.39
97.94 EUR ORANGE 3,320 39,540.55 0.01
CHF PARTNERS GROUP 46 57,660.24 0.01
USD PEPSICO 3,980 666,172.40 0.16
USD PROCTER & GAMBLE 9,970 1,523,416.00 0.36
EUR REPSOL 4,090 54,263.01 0.01
CHF ROCHE HOLDING 47 20,684.92 0.00
CHF ROCHE HOLDING CERT 1,250 497,766.62 0.12
USD SALESFORCE.COM 8,596 1,825,102.72 0.43
EUR SAP SE 571 64,243.88 0.02
USD SCHLUMBERGER 11,212 463,167.72 0.11
EUR SCHNEIDER ELECTRIC 546 92,438.25 0.02
USD SEMPRA ENERGY 2,091 351,538.92 0.08
USD SHERWIN-WILLIAMS 3,030 756,348.60 0.18
CHF SIKA LTD 296 98,877.30 0.02
CHF SONOVA HOLDING REG 86 36,222.90 0.01
CHF STRAUMANN HOLDING (REG. SHARES) 15 24,230.21 0.01
CHF SWISS PRIME SITE 123 12,196.61 0.00
CHF SWISS REINSURANCE 701 67,126.43 0.02
CHF SWISSCOM (REG. SHARES) 42 25,330.47 0.01
USD TESLA MOTORS 1,929 2,078,690.40 0.49
USD TRAVELERS COMPANIES 12,627 2,307,331.71 0.54
CHF UBS GROUP 7,540 148,672.06 0.03
EUR UNIBAIL-RODAMCO SE & WFD UNIBA 237 17,978.93 0.00
USD UNITED PARCEL SERVICE -B- 1,879 402,970.34 0.09
USD VISA A 8,111 1,798,776.47 0.42
EUR WOLTERS KLUWER 272 29,229.05 0.01
CHF ZURICH INSURANCE GROUP REG 321 159,342.69 0.04
43,705,228.62 10.21
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Lux USsD
) )
USD APPLE 2.85%/16-23.02.2023 3,500,000 3,531,570.00 0.82
USD APPLE INC 3%/17-20.06.2027 3,000,000 3,029,490.00 0.71
USD ASIAN DEVELOPMENT BANK 3.125%/ 1,000,000 1,038,120.00 0.24 USD CREDIT SUISSE (LUX) COMMODITY 15,590  14,991,499.90  3.50
18-26.09.2028 ALLOCATION FUND -EB- USD
EUR AUSTRIA 0.75%/16-201026 130,000 146,426.52 0.03 EUR CREDIT SUISSE (LUX) EUROPEAN 1,293 3,483,527.98 0.81
USD AVANGRID INC 3.8%/19-01.06.2029 2,000,000 2,030,420.00 0.47 DIVIDEND PLUS EQUITY FUND EB EUR
USD BANK OF AMERICA CORP FIX-TO-FRN 900,000 884,151.00 0.21 EUR CREDIT SUISSE (LUX) EUROZONE 23,781 5,356,812.76 1.25
FRN/19-22.10.2025 QUALITY GROWTH EQUITY FUND -EB- EUR
EUR BELGIUM KINGDOM 1.25%/18-220433 170,000 195,078.48 0.05 USD CREDIT SUISSE (LUX) GLOBAL HIGH 6,615 8,869,107.97 2.07
EUR BELGIUM OLO S 81 0.8%/17-220627 100,000 112,734.81 0.03 YIELD BOND FUND -MB- USD
EUR BONOS Y OBLIG DEL ESTADO 0.5%/ 100,000 105,854.18 0.02 USD CREDIT SUISSE (LUX) ROBOTICS 949 2,330,161.27 0.54
20-300430 EQUITY FUND EB USD
EUR BONOS Y OBLIG DEL ESTADO 144A 100,000 114,283.62 0.03 USD CREDIT SUISSE (LUX) SECURITY 1,477 3,436,727.91  0.80
1.4/300728 EQUITY FUND B USD
EUR BUNDESREPUB. DEUTSCHLAND 0.25%/ 250,000 275,002.57 0.06 EUR CREDIT SUISSE (LUX) SQ EURO 16,160 2,541,892.54 0.59
19-150229 CORPORATE BOND FUND -EB- EUR
EUR BUONI POLIENNALI DEL TES 2.05%/ 150,000 172,588.70 0.04 USD CREDIT SUISSE INDEX FUND (IE) 435,404 75,960,581.84 17.74
17-010827 MSCI USA ESG LEADERS BLUE UCITS
USD COCA-COLA FEMSA SAB CV 1.85%/20- 2,500,000 2,167,775.00 0.51 ETF B USD CAP
01.09.2032 USD CREDIT SUISSE INDEX FUND (IE) 75,315 12,674,008.20 2.96
USD EUROPEAN BK RECON & DEV 1.5%/20- 1,000,000 970,230.00 0.23 MSCI WORLD ESG LEADERS BLUE UCITS
13.02.2025 ETF B USD CAP
USD EUROPEAN INVESTMENT BANK 1.625%/ 1,000,000 942,420.00 0.22 USD CREDIT SUISSE INDEX FUND (LUX) 178 160,488.59 0.04
19-09.10.2029 SICAV - CSIF (LUX) BOND
USD EUROPEAN INVESTMENT BANK 2.875%/ 1,000,000 1,009,300.00 0.24 GOVERNMENT EMERGING MARKETS
18-13.06.2025 LOCAL -QBX USD- USD
EUR FEDEX CORP 0.45%/21-040529 250,000 255,478.35 0.06 USD CREDIT SUISSE INDEX FUND (LUX) 8,728 8,329,217.68 1.95
EUR FINNISH GOVERNMENT 144A 0.5%/ 150,000 165,036.59 0.04 SICAV - CSIF (LUX) BOND GOVERNMENT
18-150928 EMERGING MARKETS USD -QBX USD- USD
EUR FRANCE (GOVT OF) 0.75%/17-250528 250,000 280,070.69 0.07 USD CREDIT SUISSE INDEX FUND (LUX) 20,777 24,692,738.00 5.77
EUR FRANCE OAT 0%/16-250522 200,000 222,739.18 0.05 SICAV - CSIF (LUX) EQUITY EMERGING
EUR FRANCE OAT 1.75%/17-250639 150,000 182,165.28 0.04 MARKETS ESG BLUE -QBX- USD
EUR GERMANY 1%/14-150824 100,000 113,926.46 0.03 EUR CREDIT SUISSE INDEX FUND (LUX) 8,749 11,617,923.05 2.71
EUR GERMANY 1.5%/13-150523 100,000 113,652.75 0.03 SICAV - CSIF (LUX) EQUITY EMU ESG
USD ING GROEP NV -144A- 4.625%/ 3,000,000 3,104,580.00 0.73 BLUE -QBX EUR ACC- EUR
18-06.01.2026 JPY CREDIT SUISSE INDEX FUND (LUX) 7,249 8,238,626.23 1.92
EUR INTESA SANPAOLO SPA 0.75%/ 150,000 155,808.83 0.04 SICAV - CSIF (LUX) EQUITY JAPAN
21-160328 ESG BLUE -QBX- JPY
USD INTL FINANCE CORP 2.125%/ 1,000,000 981,770.00 0.23 GBP CREDIT SUISSE INDEX FUND (LUX) 3,429 5,320,980.45 1.24
16-07.04.2026 SICAV - CSIF (LUX) EQUITY UK
EUR ITALY BTP 1.5%/15-010625 150,000 170,355.62 0.04 ESG BLUE -QBX GBP ACC- GBP
EUR ITALY BTP 1.65%/15-010332 150,000 162,524.79 0.04 USD CREDIT SUISSE INDEX FUND (LUX) 3,380 4,534,608.00 1.06
USD JPMORGAN CHASE & CO FIX-TO-FRN 2,000,000 1,944,760.00 0.45 SICAV - CSIF (LUX)EQUITY PACIFIC
FRN/20-16.09.2024 EX JAPAN ESG BLUE -QBX USD ACC- USD
USD KFW 1.75%/19-14.09.2029 3,000,000 2,851,230.00 0.67 CAD CREDIT SUISSE INDEX FUND (LUX) 5,569 5,707,773.79 1.33
USD KFW 2%/17-29.09.2022 2,000,000 2,008,080.00 0.47 SICAV - CSIF(LUX ) EQUITY CANADA
AUD KOMMUNALBANKEN A/S 4.5%/ 19,000 14,705.51 0.00 ESG BLUE -QBX CAD ACC- CAD
13-17.04.2023 USD CREDIT SUISSE INVESTMENT PARTNERS 2,560 4,219,244.37 0.99
USD KOMMUNALBANKEN AS S. -4901- 1,500,000 1,480,935.00 0.35 (LUX) GLOBAL BALANCED CONVERTIBLE
2.125%/15-11.02.2025 BOND FUND EB USD
USD NATIONAL AUSTRALIA BK/NY 3.625%/ 2,500,000 2,535,425.00 0.59 USD CS INVESTMENT FUNDS 1 SICAV - 38,019 43,143,916.91 10.08
18-20.06.2023 CREDIT SUISSE (LUX) SQ US
EUR NETHERLANDS 0.5%/16-150726 150,000 167,877.19 0.04 CORPORATE BOND FUND -EB- USD
EUR OBRIGACOES DO TESOURO 144A 100,000 117,891.94 0.03 USD CS INVESTMENT FUNDS 2 SICAV - 95 218,416.40 0.05
1.95%/150629 CREDIT SUISSE (LUX) DIGITAL
EUR OBRIGACOES DO TESOURO 2.125%/ 100,000 119,636.58 0.03 HEALTH EQUITY FUND -EB- USD
18-171028 USD CS INVESTMENT FUNDS 2 SICAV - 236 216,832.08 0.05
EUR PROLOGIS INTL FUND Il 0.875%/ 200,000 207,077.52 0.05 CREDIT SUISSE (LUX) EDUTAINMENT
19-09.07.2029 EQUITY FUND -EBP USD- USD
CAD PROVINCE OF BRITISH COLUMBIA S. 932,000 758,444.53 0.18 USD CS INVESTMENT FUNDS 2 SICAV - 1,921 2,517,528.13 0.59
BCCD-32 3.3%/13-18.12.2023 CREDIT SUISSE (LUX) ENVIRONMENTAL
EUR REPUBLIC OF POLAND 1.125%/ 200,000 222,053.79 0.05 IMPACT EQUITY FUND -EBP USD
18-07.08.2026 ACC- USD
EUR SPAIN 1.6%/14-300425 100,000 115,346.20 0.03 CHF CS INVESTMENT FUNDS 2 SICAV - 301 423,431.34 0.10
EUR SPAIN 2.75%/14-311024 100,000 118,424.90 0.03 CREDIT SUISSE (LUX) SMALL CAP
USD TOYOTA MOTOR CREDIT CORP S. -B- 3,000,000 2,779,710.00 0.65 SWITZERLAND EQUITY FUND -EB- CHF
2.15%/20-13.02.2030 USD CS INVESTMENT FUNDS 3 SICAV - 5,333 6,819,520.42 1.59
AUD TREASURY CORP OF VICTORIA 5.5%/ 1,063,000 890,544.51 0.21 CREDIT SUISSE (LUX) EMERGING MARKET
11-17.11.2026 CORPORATE BOND FUND -EB- USD
AUD TREASURY CORP VICTORIA 2.5%/ 482,000 348,692.78 0.08 USD CS INVESTMENT FUNDS 3 SICAV - 5,263 6,773,217.85 1.58
19-22.10.2029 CREDIT SUISSE (LUX) EMERGING
USD UNITED STATES OF AMERICA TREASURY 2,500,000 2,508,300.78 0.59 MARKET CORPORATE INVESTMENT
NOTES S. B-2023 2%/13-15.02.2023 GRADE BOND FUND -EB- USD
USD UNITED STATES S B-2025 2%/ 3,500,000 3,450,507.83 0.81 USD CS INVESTMENT FUNDS 4 SICAV - 10,812 11,059,486.68 2.58
15-150225 CREDIT SUISSE (LUX) ALTERNATIVE
USD US 4.5%/06-15.02.2036 2,500,000 3,162,500.00 0.74 OPPORTUNITIES FUND -EA- USD
USD US 4.625%/10-15.02.2040 2,000,000 2,621,093.76 0.61 USD CSIF 6 CREDIT SUISSE (LUX) CHINA 10,194 1,368,850.32 0.32
USD US S. C-2022 1.75%/12-15.05.2022 3,500,000 3,505,468.75 0.82 RMB EQUITY FUND EB USD CAP
USD US S. F 2024 2.25%/14-15.11.2024 3,500,000 3,477,578.13 0.81 USD CSIF IE FTSE EPRA NAREIT DEVEL 76,272 10,914,523.20 2.55
USD US S. F-2022 1.625%/12-15.11.2022 3,500,000 3,506,835.96 0.82 -B USD- EUR
USD US TREASURY 1.625%/16-150526 3,000,000 2,894,531.25 0.68 USD CSIF IE MSCI USA SMALL CAP ESG 67,435 10,874,568.10 2.54
USD US TREASURY N/B 1.875%/ 1,000,000 974,453.13 0.23 -B_USD- EUR
19-31.07.2026 296,796,211.96 69.33
USD US TREASURY N/B 2.875%/18-150828 3,500,000 3,585,585.96 0.84
USD US TREASURY N/B S C-2029 2.375%/ 3,500,000 3,490,156.25 0.82 296,796,211.96 69.33
150529 419,244,862.52 97.94
USD US TREASURY N/B S E-30 0.625%/ 2,000,000 1,737,500.00 0.41 11,031,261.24 2.58
20-150830 -181,169.11 -0.04
USD VERIZON COMMUNICATIONS 3.875%/19- 3,500,000 3,641,995.00 0.85 -2,025,535.37 -0.48
08.02.2029 428,069,419.28 100.00
77,870,895.67 18.19
121,576,124.29 28.40
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CAD BRITISH COLUMBIA PROV OF 2.55%/ 1,104,000 872,526.27 0.20
17-18.06.2027

872,526.27_0.20
872,526.27_0.20
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12 2022 31
Lux USsD
38.47
29.29
25.28 (@)
1.03
0.82
0.74
0.70 USD 3M 13,477 2,006,455.76 0.93
0.58 CHF ABB REG 3,970 130,156.80 0.06
0.46 EUR ADIDAS REG 222 52,341.06 0.02
0.26 EUR AIR LIQUIDE 373 65,954.73 0.03
0.25 CHF ALCON INC 597 47,812.65 0.02
0.20 EUR ALLIANZ SE REG RESTRICTED 374 90,113.19 0.04
0.15 USD ALPHABET A 1,584 4,405,658.40 2.03
0.06 USD AMERICAN EXPRESS 15,211 2,844,457.00 1.31
0.05 USD AMERICAN TOWER 3,910 982,270.20 0.45
0.03 USD AMGEN 14,088 3,406,760.16 1.57
0.02 EUR ASML HOLDING 201 136,422.02 0.06
0.02 EUR AXA 1,770 52,316.86 0.02
98.41 CHF BACHEM HOLDING -B- 7 3,887.05 0.00
CHF BARRY CALLEBAUT (REG. SHARES) 5 11,790.46 0.01
EUR BASF REG 742 42,732.35 0.02
67.74 EUR BNP PARIBAS A 945 54,602.02 0.03
1T 5.46 USD CATERPILLAR 11,025 2,456,590.50 1.13
4.73 CHF CIE FINANCIERE RICHEMONT 817 104,762.32 0.05
2.03 (REG. SHARES)
2.02 EUR CRH PLC 756 30,576.29 0.01
1.81 EUR DANONE 515 28,667.93 0.01
1.74 EUR DEUTSCHE POST REG 755 36,584.21 0.02
1.57 EUR ESSILORLUXOTTICA 307 56,805.34 0.03
1.55 CHF GEBERIT 87 54,096.37 0.02
.38 CHF GIVAUDAN REG 18 74,856.93 0.03
.13 USD HOME DEPOT 11,535 3,452,771.55 1.59
.11 EUR IBERDROLA 6,240 68,873.93 0.03
0.92 USD IBM 10,178 1,323,343.56 0.61
0.82 EUR ING GROUP 3,280 34,710.32 0.02
0.81 EUR INTESA SANPAOLO 15,300 35,468.56 0.02
0.68 USD JOHNSON & JOHNSON 11,331 2,008,193.13 0.93
0.51 EUR KERING 87 55,728.08 0.03
0.47 EUR KONINKLIJKE AHOLD DELHAIZE 818 26,498.95 0.01
0.39 CHF LINDT & SPRUENGLI 1 11,975.20 0.01
0.29 CHF LOGITECH INTERNATIONAL REG 341 25,642.57 0.01
0.27 CHF LONZA REG 109 79,620.71 0.04
0.23 EUR L"OREAL 202 81,777.22 0.04
0.23 USD LOWE"S COMPANIES 2,103 425,205.57 0.20
0.15 EUR MERCK 115 24,292.21 0.01
0.12 USD MERCK & CO 12,863 1,055,409.15 0.49
0.11 USD MICROSOFT 10,923 3,367,670.13 1.55
0.06 USD MORGAN STANLEY 5,574 487,167.60 0.22
0.03 EUR NESTE 0YJ 1,160 53,537.16 0.02
0.02 CHF NESTLE REG 3,860 504,188.34 0.23
0.01 USD NIKE B 10,515 1,414,898.40 0.65
98.41 CHF NOVARTIS REG 2,650 233,975.44 0.11
USD NVIDIA 6,962 1,899,651.32 0.88
EUR ORANGE 2,970 35,372.12 0.02
CHF PARTNERS GROUP 39 48,885.86 0.02
USD PEPSICO 4,594 768,943.72 0.35
USD PROCTER & GAMBLE 11,535 1,762,548.00 0.81
EUR REPSOL 3,660 48,558.09 0.02
CHF ROCHE HOLDING 39 17,164.09 0.01
CHF ROCHE HOLDING CERT 1,040 414,141.83 0.19
USD SALESFORCE.COM 9,902 2,102,392.64 0.97
EUR SAP SE 511 57,493.21 0.03
USD SCHLUMBERGER 12,965 535,584.15 0.25
EUR SCHNEIDER ELECTRIC 488 82,618.80 0.04
USD SEMPRA ENERGY 2,409 405,001.08 0.19
USD SHERWIN-WILLIAMS 3,491 871,423.42 0.40
CHF SIKA LTD 246 82,175.05 0.04
CHF SONOVA HOLDING REG 72 30,326.15 0.01
CHF STRAUMANN HOLDING (REG. SHARES) 13 20,999.52 0.01
CHF SWISS PRIME SITE 100 9,915.94 0.00
CHF SWISS REINSURANCE 585 56,018.49 0.03
CHF SWISSCOM (REG. SHARES) 33 19,902.51 0.01
USD TESLA MOTORS 2,225 2,397,660.00 1.11
USD TRAVELERS COMPANIES 14,497 2,649,036.81 1.22
CHF UBS GROUP 6,290 124,024.83 0.06
EUR UNIBAIL-RODAMCO SE & WFD UNIBA 212 16,082.42 0.01
USD UNITED PARCEL SERVICE -B- 2,163 463,876.98 0.21
USD VISA A 9,341 2,071,553.57 0.96
EUR WOLTERS KLUWER 243 26,112.72 0.01
CHF ZURICH INSURANCE GROUP REG 268 133,033.78 0.06
49,098,115.48 22.66
USD APPLE 2.85%/16-23.02.2023 1,000,000 1,009,020.00 0.47
USD APPLE INC 3%/17-20.06.2027 1,000,000 1,009,830.00 0.47
USD ASIAN DEVELOPMENT BANK 3.125%/ 750,000 778,590.00 0.36
18- 26.09.2028
USD AVANGRID INC 3.8%/19-01.06.2029 1,500,000 1,522,815.00 0.70
EUR BELGIUM KINGDOM 1.25%/18-220433 60,000 68,851.23 0.03
USD COCA-COLA FEMSA SAB CV 1.85%/ 500,000 433,555.00 0.20
20- 01.09.2032
USD EUROPEAN BK RECON & DEV 1.5%/ 500,000 485,115.00 0.22
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20- 13.02.2025

USD EUROPEAN INVESTMENT BANK 2.875%/ 500,000 504,650.00 0.23
18- 13.06.2025

EUR FRANCE OAT 1.75%/17-250639 30,000 36,433.06 0.02

USD ING GROEP NV -144A- 4.625%/ 1,000,000 1,034,860.00 0.48
18-06.01.2026

EUR INTESA SANPAOLO SPA 0.75%/21- 100,000 103,872.55 0.05
160328
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Lux

USD

(@D) )
USD JPMORGAN CHASE & CO FIX-TO-FRN 750,000 729,285.00 0.34 USD CREDIT SUISSE INVESTMENT PARTNERS 856  1,411,827.13  0.65
FRN/20- 16.09.2024 (LUX) GLOBAL BALANCED CONVERTIBLE
USD KFW 1.75%/19-14.09.2029 750,000 712,807.50 0.33 BOND FUND EB USD
USD KFW 2%/17-29.09.2022 500,000 502,020.00 0.23 USD CS INVESTMENT FUNDS 1 SICAV - 5,620  6,377,519.80 2.94
AUD KOMMUNALBANKEN A/S 4.5%/13- 2,000 1,547.95 0.00 CREDIT SUISSE (LUX) SQ US
17.04.2023 CORPORATE BOND FUND -EB- USD
USD KOMMUNALBANKEN AS S. -4901- 1,000,000 087,290.00 0.46 USD CS INVESTMENT FUNDS 2 SICAV - 47 108,058.64  0.05
2.125%/15-11.02.2025 CREDIT SUISSE (LUX) DIGITAL
USD NATIONAL AUSTRALIA BK/NY 1,000,000  1,014,170.00 0.47 HEALTH EQUITY FUND -EB- USD
3.625%/18-20.06.2023 USD CS INVESTMENT FUNDS 2 SICAV - 105 96,471.90  0.04
CAD PROVINCE OF BRITISH COLUMBIA S. 340,000 276,685.77 0.13 CREDIT SUISSE (LUX) EDUTAINMENT
BCCD-32 3.3%/13-18.12.2023 EQUITY FUND -EBP USD- USD
EUR REPUBLIC OF POLAND 1.125%/18- 35,000 38,859.41 0.02 USD CS INVESTMENT FUNDS 2 SICAV - 796 1,043,181.88  0.48
07.08.2026 CREDIT SUISSE (LUX) ENVIRONMENTAL
USD TOYOTA MOTOR CREDIT CORP S. -B- 500,000 463,285.00 0.21 IMPACT EQUITY FUND -EBP USD
2.15%/20-13.02.2030 ACC- USD
AUD TREASURY CORP OF VICTORIA 5.5%/ 470,000 393,749.69 0.18 CHF CS INVESTMENT FUNDS 2 SICAV - 246 346,060.17  0.16
11-17.11.2026 CREDIT SUISSE (LUX) SMALL CAP
AUD TREASURY CORP VICTORIA 2.5%/19- 260,000 188,091.54 0.09 SWITZERLAND EQUITY FUND -EB- CHF
22.10.2029 USD CS INVESTMENT FUNDS 3 SICAV - 2,030  2,595,842.20  1.20
USD UNITED STATES OF AMERICA TREASURY 750,000 752,490.23 0.35 CREDIT SUISSE (LUX) EMERGING
NOTES S. B-2023 2%/13-15.02.2023 MARKET CORPORATE BOND FUND
USD UNITED STATES S B-2025 2%/15- 600,000 591,515.63 0.27 -EB- USD
150225 USD CS INVESTMENT FUNDS 3 SICAV - 692 890,569.40  0.41
USD US S. F 2024 2.25%/14-15.11.2024 750,000 745,195.31 0.34 CREDIT SUISSE (LUX) EMERGING
USD US TREASURY N/B 1.5%/20-150230 500,000 468,750.00 0.22 MARKET CORPORATE INVESTMENT GRADE
USD US TREASURY N/B 2.25%/17-151127 500,000 494,140.63 0.23 BOND FUND -EB- USD
USD US TREASURY N/B 2.875%/18-150828 250,000 256,113.28 0.12 USD CS INVESTMENT FUNDS 4 SICAV - 4,180  4,275,680.20  1.97
USD US TREASURY N/B S C-2029 2.375%/ 500,000 498,593.75 0.23 CREDIT SUISSE (LUX) ALTERNATIVE
150529 OPPORTUNITIES FUND -EA- USD
USD US TREASURY N/B S E-30 0.625%/20- 500,000 434,375.00 0.20 USD CSIF 6 CREDIT SUISSE (LUX) CHINA 3,006 403,645.68  0.19
150830 RMB EQUITY FUND EB USD CAP
USD VERIZON COMMUNICATIONS 3.875%/19- 750,000 780,427.50 _0.36 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 38,997  5,580,470.70  2.58
17,316,985.03__7.99 USD- EUR
USD CSIF IE MSCI USA SMALL CAP ESG -B 44,957  7,249,765.82  3.35
USD-_EUR
66,415,100.51 30.65 146,800,834.44__ 67.74
146,800,834.44 _ 67.74
213,255,451.54__98.41
5,830,939.70  2.69
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 50,000 39,516.59 0.02 -205,374.21 -0.09
18.06.2027 -2,181,162.54 -1.01
39,516.59 _0.02 216,699,854.49 100.00
39,516.59 0.02
USD CREDIT SUISSE (LUX) COMMODITY 7,725  7,428,437.25 3.43
ALLOCATION FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN 813  2,192,100.46 1.01
DIVIDEND PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE 13,523 3,046,136.79 1.41
QUALITY GROWTH EQUITY FUND
-EB- ERR
USD CREDIT SUISSE (LUX) GLOBAL HIGH 1,607  2,155,077.51 0.99
YIELD BOND FUND -MB- USD
USD CREDIT SUISSE (LUX) ROBOTICS 413 1,013,753.93 0.47
EQUITY FUND EB USD
USD CREDIT SUISSE (LUX) SECURITY 474 1,102,917.42 0.51
EQUITY FUND B USD
EUR CREDIT SUISSE (LUX) SQ EURO 1,000 157,295.33 0.07
CORPORATE BOND FUND -EB- EUR
USD CREDIT SUISSE INDEX FUND (IE) 221,662 38,671,152.52 17.85
MSCI USA ESG LEADERS BLUE UCITS
ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (IE) 70,927 11,935,595.56 5.51
MSCI WORLD ESG LEADERS BLUE
UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (LUX) 48 43,509.32 0.02
SICAV - CSIF (LUX) BOND
GOVERNMENT EMERGING MARKETS
LOCAL -QBX USD- USD
USD CREDIT SUISSE INDEX FUND (LUX) 2,578 2,460,211.18 1.14
SICAV - CSIF (LUX) BOND
GOVERNMENT EMERGING MARKETS
USD -QBX USD- USD
USD CREDIT SUISSE INDEX FUND (LUX) 16,252 19,314,851.92 8.91
SICAV - CSIF (LUX) EQUITY
EMERGING MARKETS ESG BLUE -
QBX- USD
EUR CREDIT SUISSE INDEX FUND (LUX) 6,578  8,735,020.89 4.03
SICAV - CSIF (LUX) EQUITY EMU
ESG BLUE -QBX EUR ACC- EUR
JPY CREDIT SUISSE INDEX FUND (LUX) 5,372 6,105,380.07 2.82
SICAV - CSIF (LUX) EQUITY JAPAN
ESG BLUE -QBX- JPY
GBP CREDIT SUISSE INDEX FUND (LUX) 2,754 4,273,543.36 1.97
SICAV - CSIF (LUX) EQUITY UK
ESG BLUE -QBX GBP ACC- GBP
USD CREDIT SUISSE INDEX FUND (LUX) 2,487  3,336,559.20 1.54
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CAD

SICAV - CSIF (LUX)EQUITY PACIFIC
EX JAPAN ESG BLUE -QBX USD

ACC- USD

CREDIT SUISSE INDEX FUND (LUX)
SICAV - CSIF(LUX ) EQUITY CANADA
ESG BLUE -QBX CAD ACC- CAD

4,342

4,450,198.21 2.05

124/357

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

12 2022 31
Lux USsD
47.36
24.07
16.03 (@D)
3.18
1.95
1.18
1.05 USD 3M 7,160 1,065,980.80 0.27
0.98 CHF ABB REG 3,140 102,945.17 0.03
0.65 EUR ADIDAS REG 99 23,341.28 0.01
0.47 EUR AIR LIQUIDE 166 29,352.51 0.01
0.44 CHF ALCON INC 472 37,801.63 0.01
0.26 EUR ALLIANZ SE REG RESTRICTED 167 40,237.71 0.01
0.23 USD ALPHABET A 846 2,353,022.10 0.59
0.13 USD AMERICAN EXPRESS 8,090 1,512,830.00 0.38
0.08 USD AMERICAN TOWER 2,080 522,537.60 0.13
0.08 USD AMGEN 7,520 1,818,486.40 0.45
0.07 EUR ASML HOLDING 90 61,084.49 0.02
0.07 EUR AXA 787 23,261.80 0.01
0.06 CHF BACHEM HOLDING -B- 5 2,776.46 0.00
0.03 CHF BARRY CALLEBAUT (REG. SHARES) 4 9,432.37 0.00
98.37 EUR BASF REG 330 19,004.95 0.00
EUR BNP PARIBAS A 421 24,325.34 0.01
USD CATERPILLAR 5,870 1,307,953.40 0.33
CIE FINANCIERE RICHEMONT (REG.
63.27 CHF SHARES) 646 82,835.32 0.02
11.83 EUR CRH PLC 337 13,629.91 0.00
7.17 EUR DANONE 229 12,747.49 0.00
3.18 EUR DEUTSCHE POST REG 336 16,281.18 0.00
2.82 EUR ESSILORLUXOTTICA 137 25,349.62 0.01
1T 1.57 CHF GEBERIT 69 42,904.02 0.01
0.99 CHF GIVAUDAN REG 15 62,380.77 0.02
0.94 USD HOME DEPOT 6,120 1,831,899.60 0.46
0.91 EUR IBERDROLA 2,780 30,684.22 0.01
0.86 USD IBM 5,420 704,708.40 0.18
0.58 EUR ING GROUP 1,460 15,450.32 0.00
0.57 EUR [INTESA SANPAOLO 6,820 15,810.17 0.00
0.50 USD JOHNSON & JOHNSON 6,030 1,068,696.90 0.27
0.47 EUR KERING 39 24,981.55 0.01
0.45 EUR KONINKLIJKE AHOLD DELHAIZE 364 11,791.71 0.00
0.40 CHF LINDT & SPRUENGLI 1 11,975.20 0.00
0.33 CHF LOGITECH INTERNATIONAL REG 270 20,303.50 0.01
0.32 CHF LONZA REG 86 62,820.01 0.02
0.32 EUR L"OREAL 90 36,435.39 0.01
0.29 USD LOWE"S COMPANIES 1,120 226,452.80 0.06
0.19 EUR MERCK 51 10,773.07 0.00
0.13 USD MERCK & CO 6,830 560,401.50 0.14
0.08 USD MICROSOFT 5,810 1,791,281.10 0.45
0.07 USD MORGAN STANLEY 2,970 259,578.00 0.06
0.04 EUR NESTE 0YJ 518 23,907.11 0.01
0.04 CHF NESTLE REG 3,050 398,387.16 0.10
0.0 USD NIKE B 5,580 750,844.80 0.19
0.0 CHF NOVARTIS REG 2,100 185,414.50 0.05
0.0 USD NVIDIA 3,710 1,012,310.60 0.25
0.00 EUR ORANGE 1,320 15,720.94 0.00
98.37 CHF PARTNERS GROUP 30 37,604.51 0.01
USD PEPSICO 2,440 408,407.20 0.10
USD PROCTER & GAMBLE 6,120 935,136.00 0.23
EUR REPSOL 1,630 21,625.60 0.01
CHF ROCHE HOLDING 31 13,643.25 0.00
CHF ROCHE HOLDING CERT 826 328,924.18 0.08
USD SALESFORCE.COM 5,270 1,118,926.40 0.28
EUR SAP SE 228 25,652.55 0.01
USD SCHLUMBERGER 6,890 284,625.90 0.07
EUR SCHNEIDER ELECTRIC 217 36,738.28 0.01
USD SEMPRA ENERGY 1,280 215,193.60 0.05
USD  SHERWIN-WILLIAMS 1,860 464,293.20 0.12
CHF SIKA LTD 195 65,138.76 0.02
CHF SONOVA HOLDING REG 57 24,008.20 0.01
CHF STRAUMANN HOLDING (REG. SHARES) 10 16,153.47 0.00
CHF SWISS PRIME SITE 81 8,031.91 0.00
CHF SWISS REINSURANCE 462 44,240.24 0.01
CHF SWISSCOM (REG. SHARES) 28 16,886.98 0.00
USD TESLA MOTORS 1,190 1,282,344.00 0.32
USD TRAVELERS COMPANIES 7,740 1,414,330.20 0.35
CHF UBS GROUP 4,970 97,997.36 0.02
EUR UNIBAIL-RODAMCO SE & WFD UNIBA 94 7,130.88 0.00
USD UNITED PARCEL SERVICE -B- 1,150 246,629.00 0.06
USD VISA A 4,980 1,104,414.60 0.27
EUR WOLTERS KLUWER 108 11,605.65 0.00
CHF ZURICH INSURANCE GROUP REG 212 105,235.67 0.03
26,616,048.46 6.62
USD APPLE 2.85%/16-23.02.2023 4,500,000 4,540,590.00 1.13
USD APPLE INC 3%/17-20.06.2027 6,000,000 6,058,980.00 1.51
USD ASIAN DEVELOPMENT BANK 3.125%/18- 2,000,000 2,076,240.00 0.52
26.09.2028
EUR AUSTRIA 0.75%/16-201026 250,000 281,589.46 0.07
USD AVANGRID INC 3.8%/19-01.06.2029 3,500,000 3,553,235.00 0.88
USD BANK OF AMERICA CORP FIX-TO-FRN 2,500,000 2,455,975.00 0.61

FRN/19-22.10.2025
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EUR BELGIUM KINGDOM 1.25%/18-220433 280,000 321,305.73 0.08

EUR BONOS Y OBLIG DEL ESTADO 0.5%/20- 150,000 158,781.27 0.04
300430

EUR BUNDESREPUB. DEUTSCHLAND 0.25%/19- 500,000 550,005.15 0.14
150229

USD COCA-COLA FEMSA SAB CV 1.85%/20- 3,000,000 2,601,330.00 0.65
01.09.2032

USD EUROPEAN BK RECON & DEV 1.5%/20- 3,500,000 3,395,805.00 0.84
13.02.2025
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Lux

USD

) )
USD EUROPEAN INVESTMENT BANK 1.625%/ 3,000,000 2,827,260.00 0.70 USD CREDIT SUISSE INDEX FUND (IE) 256,142  44,686,533.32 11.11
19-09.10.2029 MSCI USA ESG LEADERS BLUE UCITS
USD EUROPEAN INVESTMENT BANK 2.875%/ 2,000,000 2,018,600.00 0.50 ETF B USD CAP
18-13.06.2025 USD CREDIT SUISSE INDEX FUND (IE) 41,578  6,996,745.84 1.74
EUR FEDEX CORP 0.45%/21-040529 1,000,000 1,021,913.39 0.25 MSCI WORLD ESG LEADERS BLUE UCITS
EUR FINNISH GOVERNMENT 144A 0.5%/18- 270,000 297,065.87 0.07 ETF B USD CAP
150928 USD CREDIT SUISSE INDEX FUND (LUX) 178 160,366.33  0.04
EUR FRANCE (GOVT OF) 0.75%/17-250528 300,000 336,084.83 0.08 SICAV - CSIF (LUX) BOND GOVERNMENT
EUR FRANCE OAT 1.25%/15-250536 200,000 225,747.78 0.06 EMERGING MARKETS LOCAL -QBX USD-
EUR FRANCE OAT 1.75%/17-250639 200,000 242,887.04 0.06 usb
EUR GERMANY 1%/14-150824 250,000 284,816.15 0.07 USD CREDIT SUISSE INDEX FUND (LUX) 14,676  14,005,453.56  3.48
EUR GERMANY 1.5%/13-150523 250,000 284,131.87 0.07 SICAV - CSIF (LUX) BOND
USD ING GROEP NV -144A- 4.625%/18- 4,000,000  4,139,440.00 1.03 GOVERNMENT EMERGING MARKETS
06.01.2026 USD -QBX USD- USD
EUR INTESA SANPAOLO SPA 0.75%/21- 500,000 519,362.77 0.13 USD CREDIT SUISSE INDEX FUND (LUX) 11,088  13,177,644.48  3.28
160328 SICAV - CSIF (LUX) EQUITY EMERGING
USD INTL FINANCE CORP 2.125%/16- 2,500,000  2,454,425.00 0.61 MARKETS ESG BLUE -QBX- USD
07.04.2026 EUR CREDIT SUISSE INDEX FUND (LUX) 3,923 5,209,408.17  1.30
EUR IRELAND 1%/16-150526 100,000 113,759.56 0.03 SICAV - CSIF (LUX) EQUITY EMU ESG
EUR ITALY BTP 1.5%/15-010625 250,000 283,926.03 0.07 BLUE -QBX EUR ACC- EUR
EUR ITALY BTP 1.65%/15-010332 100,000 108,349.86 0.03 JPY CREDIT SUISSE INDEX FUND (LUX) 4,486  5,098,424.23  1.27
USD JPMORGAN CHASE & CO FIX-TO-FRN 5,000,000  4,861,900.00 1.21 SICAV - CSIF (LUX) EQUITY
FRN/20-16.09.2024 JAPAN ESG BLUE -QBX- JPY
USD KFW 1.75%/19-14.09.2029 3,750,000  3,564,037.50 0.89 GBP CREDIT SUISSE INDEX FUND (LUX) 2,127 3,300,590.67 0.82
USD KFW 2%/17-29.09.2022 3,000,000 3,012,120.00 0.75 SICAV - CSIF (LUX) EQUITY UK
AUD KOMMUNALBANKEN A/S 4.5%/13- 12,000 9,287.69 0.00 ESG BLUE -QBX GBP ACC- GBP
17.04.2023 USD CREDIT SUISSE INDEX FUND (LUX) 1,615  2,166,684.00 0.54
USD KOMMUNALBANKEN AS S. -4901- 4,000,000 3,949,160.00 0.98 SICAV - CSIF (LUX)EQUITY PACIFIC
2.125%/15-11.02.2025 EX JAPAN ESG BLUE -QBX USD
USD NATIONAL AUSTRALIA BK/NY 3.625%/ 3,500,000 3,549,595.00 0.88 ACC- USD
18-20.06.2023 CAD CREDIT SUISSE INDEX FUND (LUX) 3,267  3,348,410.30 0.83
EUR OBRIGACOES DO TESOURO 144A 100,000 117,891.94 0.03 SICAV - CSIF(LUX ) EQUITY CANADA
1.95%/150629 ESG BLUE -QBX CAD ACC- CAD
EUR PROLOGIS INTL FUND Il 0.875%/19- 350,000 362,385.65 0.09 USD CREDIT SUISSE INVESTMENT PARTNERS 2,760  4,547,817.60 1.13
09.07.2029 (LUX) GLOBAL BALANCED CONVERTIBLE
CAD PROVINCE OF BRITISH COLUMBIA S. 2,113,000 1,719,520.69 0.43 BOND FUND EB USD
BCCD-32 3.3%/13-18.12.2023 USD CS INVESTMENT FUNDS 1 SICAV - 54,500  61,846,055.00 15.38
EUR REPUBLIC OF POLAND 1.125%/18- 200,000 222,053.79  0.06 CREDIT SUISSE (LUX) SQ US
07.08.2026 CORPORATE BOND FUND - EB- USD
EUR SPAIN 2.75%/14-311024 250,000 296,062.26 0.07 USD CS INVESTMENT FUNDS 2 SICAV - 85 195,425.20  0.05
USD TOYOTA MOTOR CREDIT CORP S. -B- 3,500,000 3,242,995.00 0.81 CREDIT SUISSE (LUX) DIGITAL
2.15%/20-13.02.2030 HEALTH EQUITY FUND - EB- USD
AUD TREASURY CORP OF VICTORIA 5.5%/ 1,234,000 1,033,802.38 0.26 USD CS INVESTMENT FUNDS 2 SICAV - 239 219,588.42  0.05
11-17.11.2026 CREDIT SUISSE (LUX) EDUTAINMENT
AUD TREASURY CORP VICTORIA 2.5%/19- 201,000 145,409.23 0.04 EQUITY FUND -EBP USD- USD
22.10.2029 USD CS INVESTMENT FUNDS 2 SICAV - 1,148 1,504,488.44  0.37
USD UNITED STATES OF AMERICA TREASURY 4,000,000 4,013,281.24 1.00 CREDIT SUISSE (LUX) ENVIRONMENTAL
NOTES S. B-2023 2%/13-15.02.2023 IMPACT EQUITY FUND -EBP USD
USD UNITED STATES S B-2025 2%/15- 4,000,000 3,943,437.52 0.98 ACC- USD
150225 CHF CS INVESTMENT FUNDS 2 SICAV - 199 279,942.98  0.07
USD US 4.5%/06-15.02.2036 1,500,000  1,897,500.00 0.47 CREDIT SUISSE (LUX) SMALL CAP
USD US S. F 2024 2.25%/14-15.11.2024 4,000,000 3,974,375.00 0.99 SWITZERLAND EQUITY FUND -EB- CHF
USD US S. F-2022 1.625%/12-15.11.2022 3,000,000 3,005,859.39 0.75 USD CS INVESTMENT FUNDS 3 SICAV - 7,036 8,997,214.64 2.24
USD US TREASURY 1.625%/16-150526 5,000,000 4,824,218.75 1.20 CREDIT SUISSE (LUX) EMERGING
USD US TREASURY N/B 1.5%/20-150230 2,000,000 1,875,000.00 0.47 MARKET CORPORATE BOND FUND -
USD US TREASURY N/B 1.625%/19- 3,500,000 3,368,203.13 0.84 EB- USD
30.11.2026 USD CS INVESTMENT FUNDS 3 SICAV - 7,970 10,256,991.50  2.55
USD US TREASURY N/B 1.875%/19- 5,000,000 4,872,265.65 1.21 CREDIT SUISSE (LUX) EMERGING
31.07.2026 MARKET CORPORATE INVESTMENT
USD US TREASURY N/B 2.125%/17-290224 3,000,000 2,988,750.00 0.74 GRADE BOND FUND -EB- USD
USD US TREASURY N/B 2.25%/17-151127 1,500,000 1,482,421.88 0.37 USD CS INVESTMENT FUNDS 4 SICAV - 10,564  10,805,809.96  2.69
USD US TREASURY N/B 2.875%/18-150828 2,000,000 2,048,906.26 0.51 CREDIT SUISSE (LUX) ALTERNATIVE
USD US TREASURY N/B S C-2029 2.375%/ 3,000,000 2,991,562.50 0.74 OPPORTUNITIES FUND -EA- USD
150529 USD CSIF 6 CREDIT SUISSE (LUX) 10,716  1,438,944.48  0.36
USD US TREASURY N/B S E-30 0.625%/ 2,500,000 2,171,875.00 0.54 CHINA RMB EQUITY FUND EB USD CAP
20-150830 USD CSIF IE FTSE EPRA NAREIT DEVEL 73,199  10,474,776.90  2.60
USD VERIZON COMMUNICATIONS 3.875%/ 3,500,000 3,641,995.00 0.91 -B USD- EUR
19-08.02.2029 USD CSIF IE MSCI USA SMALL CAP ESG 13,600  2,193,136.00  0.55
114,337,479.21 28.43 -B USD- EUR
254,474,335.48 _ 63.27
140,953,527.67_35.05 254,474,335.48  63.27
395,617,542.77__98.37
6,321,080.31  1.57
249,653.90  0.06
402,188,276.98 100.00
CAD BRITISH COLUMBIA PROV OF 2.55%/ 240,000 189,679.62 0.05
17-18.06.2027
189,679.62_ 0.05
189,679.62 0.05
USD CREDIT SUISSE (LUX) COMMODITY 15,172 14,589,546.92 3.63
ALLOCATION FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN 917  2,470,651.04 0.61
DIVIDEND PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE 21,433  4,827,911.69 1.20
QUALITY GROWTH EQUITY FUND -EB- EUR
USD CREDIT SUISSE (LUX) GLOBAL HIGH 9,099 12,199,063.18 3.03

YIELD BOND FUND -MB- USD
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usD

usD

EUR

CREDIT SUISSE (LUX) ROBOTICS
EQUITY FUND EB USD
CREDIT SUISSE (LUX) SECURITY
EQUITY FUND B USD
CREDIT SUISSE (LUX) SQ EURO
CORPORATE BOND FUND -EB- EUR

388
909

40,743

952,938.51 0.24
2,115,088.47 0.53

6,408,683.65 1.59
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CE Investmant Funds 12 » Audited Annual Report as at 31.03.2022

Combined Report Fage 7
Statement of Net Assets (in CHF)
31032022
Assels
Imveetmants im securibies at markat value 4,519,643 23038
Cash it banke and of beokues 113,632 697 24
Income necerdable & B55 BES T
Mut unreabised gain on forward doreign exc hange contracts 4,847 955 95
Tt assats A0 A
4,643,081, 35894
Linbilities
D %0 bk and 1o beckiees T4 85507
Prenasions for acerued expanses 6,047 44116
Nut unnealised ks on forward doneign exchange corfracts 13,337 16574
DOither liabidtes ST0.78
18, 760,152.75
Het assets 4.623.311,205.49

Tha noftes are am imegeal part of the Financal statemants
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Fage &

Statement of Operations / Changes in Net Assets (in CHF)

et assats at the inning of the

For the peried from
01.04.2021 to 31.03.2022

4,738,900, 687. 16

Income
Inbesnst on imestmants in secaunitios (net) 15,007 326,72
Dibvidenids (nat] 10,653, 756,18
Bank Inferast Li0 BE
Securies landing incoma 120,867 .50
Othe incoms 1,402 002,12
27.225,008.47
Expenses
Managemant fee EZET1 034 35
Diepositary fos 2 061,909.75
Admirisiration expenses & 863 TE3.02
Prirting ard publication axparses 63,064 34
Intasnst and bank charges 17323929
Audit, confrol, legal, represantative bank and other sxpanses gIE 00304
"Taxe d'abonnement” 1,167, 114 B3
0,70 426,52
Het income (loss) -43,508.424.05
Realited gain (loss)
ot mealisad gain (loss) on sales of investments 172 630,895 06
Nt realised gan (ois) on formaed fonesgn eechange confacts 37621 8TB A3
Mat realised gasn (oss) on foreign e hange G344 488 05
134,083,528, 54
Het realised gain (logss) 0,575, 104,49
" in net unrealised a {(depreciation)
Changs in net unrealsed appreciation (depreciation) on e strents -135,063, 74829
Changs in nat unréalsed spprecwbion {depreciabon) on foreaed {oregn sxchangs corracks 7,044 002 45
-10:8,019, 725.84
Het increase (decrease) in net assets as a result of operations -17.444.,621.25
Subseriptions ¢ Redemptions
Subscriptions TESBLT 814,38
Rindem plions -T52,061 391.63
3,476,422 A5
Distribution -433 03
Currency translation adjustrment -121,613, 850,14

Het assets ot the end of the year

4,623,321, 205 45

Tha notes are am imegeal part of he finencial statemants
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Cradit Suisse {Lux) Portiolio Fund Balanced USD Page 24
Technical Data and Hotes
Technical Daka
Valoren ESIH M gement Fee Tolal Exg Ratia
B - Capitaksation [ B3t LUOOTa041 133 1.50% 1.68%
EB - Capiaisaton UED TR145543 LU 2301 280977 0L E0% 0.06%
IB = Capdalsation s 1057438 LLO10as 38801 0.60% 0.959%
LIB - Capitalisation [T=¥] 5362734 LU 144411351 1.25% 1.64%
BH -cmainﬁm JPY 2REXNG Lu15I4_EB455-5 1.50% 1.97%

Fund Performance

il ] Since Inception 201 2020 2019
B - CapHnksation =] -5.16% i 8.64% 10.13% 15.75%
EB - Capabzation usD -4.86% / 9.64% 11.14% 16.76%
1B - Capdalsaton LsD -4 .87% ! 9.62% 11.12% 16.76%
LB = Cagstalisation LED =5.12% i BO1% 10n40% 16, 08%
BH - Capitaksali JPY -5.98% i B.16% B.T0% 12.60%
Hotes
Forsard foreign exchange contracts
Purchases Sales Maturity Waluation
Counfeparty fin LIS0)
JPY 108 700 300 LUsD -B05 516 11042022 =41.12
Croo Suizsr (Schweir) 45 - Surich - Switmniand
JPY 308 68532,000 s 2,743,282 11.04. 2002 5083357
Cra Susss (Schweih 45 - Zunch - Switmriand
JPY 124 293,300 usp -1,043,734 11.04. 2002 =19,008.28
JF Movgan Securites PLC = Londan - Lindad Kingdom
uso 1,548 BO1 JPY -179,515.200 11.04 2002 69 513 45
Crooit Sissee (Schwaieh AS - Jurich - Suilsariand
uso 1,173,252 JPY -135, 706 500 11042002 54 20300
LABS AG London Branch - Londen - Unded Kingdem
JPY B0 453,200 LED 437,732 11.04 2002 -21,895.97
LIBS AS London Branch - Londsn - Unded Kingdem
usD 28,770 P 238,261 800 11,04 2002 1244277
Crpdf Suinee (Schwei) A5 - Surich - Switmerdand
JPY 6,766,000 usp =50, 839 11.04. 2002 =3,084 23
LIES A5 London Branch - London - Uinded Kingdom
JPY 1,663 562 600 usp =14, 636,302 11,04, 2002 500, THE TS
JF Movgan Securtes PLC - Londan - Unded Hegdom
uso a.8371m EUR -7.785630 10,06 2002 DR 17604
Crooit Susssa (Sehwale) AG - Zuvach - Swilmring
JEY 1, Mo, 318,600 uso -14, 764 835 10,058 2002 -TT4T42.23
UBS AG Londen Braneh - Londan - Uinitad Hegdem
Lso 1.067 674 can =1,360,000 10.05.2002 =21,002. 19
JP Movgars Securiies PLE - Londsn - Lindad Kingdam
JPY 1,681,793,100 s -14,607 598 09.06.2027 -T27.205.58
P Morgan Securdies PLE - London - Uinied Hingdom
Het unrealised boss on forward foreign exchange contracts 1,508,946, 14

Tha restas. are an intagral part of the financial statemants.
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Statement of Net Assets (in USD) and Fund Evolution
31.03.2022
Assels
Invesiments in securitios at market value 419,244 850 B2
{Cash at banks and af beokars §1,031 25124
Income mcaimble 242 54T 6
Cithee assebs 060,14
430,719,021.46
Lisbilithes
D % bariks and 1o biokieds 181,168,171
Prowvisions for acooed suparses 558 486 03
Nat unrealsed kess on foreard fomsign exchange contracts 1,905 546 14
2,649,602.18
Net assets 428,069.419.28
Fund Evolution 31.03.2022 H.0rEM 1.03.2020
Total net assets uso 428.069.419.24 A78.870.913.07 287.121.088.45
Met asset value per unit
B - Capislisation LGS0 338.12 330 26306
EB - Capslalication S0 1, 42619 1,.356.17 1,088 44
IB - Cagitalisaton uso 155375 151711 118380
UB - Capitalisation UED 13889 135,43 10716
BH - Capdalsation JPY 11,706.00 11,580.00 9 167.00
Humber of units cutstanding Al the end of the year AR the baginning of Number of units issued Humber of units
theer yoar redee med
B - Capitalisation LsD T12 796,480 GA4 BRGS0 184 633519 166 600.785
EB = Capsiafisation UED 11,759 403 14 GE8 354 1 062 987 3,551 548
1B - C =D 20,600 338 22.550.759 $.281.529 3,330,000
UB - rsabion D 474,84 418 474 058 484 120,708 284 T0,000.335
BH - Cagitalcabon JPY 454,481 500 213 462 621 207482 520 56 403,551

Tha nofes are an integral part of Bhe financal stabemants.
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Statement of Operations / Changes in Net Assets (in USD)

For the pericd fram
01.04.2021 to 31.03.202
et assets at the inmning of the r 4r8.870.913.07
Income
Inbesust on imestmants in secuitios (net) 18:35,889.07
Dibsidenids (nat] E2E. 21651
Bank Inferast 19,08
Securies lending incoma 288023
Othe incoms BT 676 68
2,456, 770.48
Expenses
Managemant fee BB B3 G
Deposiary foo 266, TH3 TS
Admirisiration expenses 955 11208
Peirting ard publication axparses 1001851
Intasnst and bank charges TER. 13
Aurdit, confrol, legad, represantative bank and other sxpanses 142 304 54
"Taxe d'abonnement” 114 52020
6,304, 42057
Het income (loss) =3,877 653,09
Realited gain (loss)
Mot toalised gain (oss) on sales of invesiments §8, 180 0664
Nt realised gan (ois) on formaed fonesgn eechange confracts -2, 148,170,989
Mat realised gasn (oss) on foreign exchange 68 S04 60
15,972.891.05
Het realised gain (loss) 12,065 237.06
(™ in net unrealised a {(depreciation)
Changs in net unrealsed appreciation (depreciation) on e strents -9,804 296,77
Changs in nat unrealsed spprecwbion {depreciabon) on forsaed {oreign scchangs cortracks =1,211,130.32
-11,01 5,426.0%
Het increase (decrease) in net assets as a result of operations 1.0789.811.87
Subscriptions / Redemptions
Subscriptions 133,327 520,31
Rdem plions -85, 208, 734 87
48,118, 69434
Het assets at the end of the year 428,069,419,28

Tha notes are an imegeal part of he Financal shatemants
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Cradit Suisse {Lux) Portiolio Fund Growth USD Page 29
Technical Data and Notes
Technical Daka
Valoren ESIH M gement Fee Tolal Expense Ratio
B - Capitaksation ush G380 LU0 Ta042453 1.70% 207%
EB - Capitabsab Ush 148665 LU1 230137272 0.60% 0.05%
LIE - Cagnfallsaticn UED 26360879 LU 1444016301 1.40% 1.77%
B - Capitalisation [T=¥] 28234316 LUT23 37512 0.60% '
BH -cmainﬁm JPY 3&5‘2902_5 LU G142EE02S 1.70% 215

Crodt Suisse (Lux) Portfolo Fund Cred® Suisse (Lux) Portfolo Fund Growth LISD 18- USD was lunched on 08.10.2021.
Ne TER s dsclesad for share classes lunched loss than & manths ago.

Fund Performance

¥TD ___Since Inception 2021 2020 2019
B - Capilakzati LESD -5.46% ! 12.68% 11.67T% 19.45%
EB - Capstabsabion UsD -5.00% / 13.95% 12.83% 20.76%
UB - Capitaisation Ush 5.36% _f 1301% 11.91% 18.78%
IB - Capeak Ush 5.00% 167% 7 / /
BH - Capit JPY 5.56% ! 12.14% 10.16% 16.43%
Hotes
Forward foreign exchange contracts
Purchases Sales Malturity Valuation
Countorparty in USD)
Y 48,753,500 LSk 355,502 11.04.2002 718
Cradt Swisse (Schweir) AS - Zurich - Swilmrand
JPY 171 843,700 UsD 1,442,179 11,04 2002 26, 265 50
JP Morgan Securties PLE - London - Linded Kingdom
usD FF2600 JFY 48601 300 11042002 12.651.08
Crooit Sidese (Schwiz) AS - Zurich - Switsartand
JRY 1,700,720 400 ush -14,706,520 10,04 2022 584 070,52
JP Morgan Securdies PLE - Lenden - Linied Hingdom
JFY 137 828,600 usn -1,120.8210 11042092 5,340.57
JP Morgan Secunties PLE - Lovdon - Uindad Hingdom
UED 1,045 606 SFY =121,278,500 11.04.2022 50,206.72
JP Movgan Securdies FLE - Loodon - Linded Hingd,
usp 1582804 EUR 1,380,630 10052002 42,661.15
Crodt Suisse (Schwei) 45 - Zunich - Switmrdand
S 1,546,308,200 ush <13,455541 10,06 2002 T4 80912
LIES 45 London Branch - London - Lingad Kingdom
JPY 1,522 575,200 ush -13, 225,052 09.06 2002 558 350 92
JP Movgan Securtes PLE - London - Uindad Hingdom
Het uneealised boss on forward foreign exchange contracts 1,952, 755.83

The rates are an inageral part of the financial statomants.,
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Credit Suisse (Lux) Portfolio Fund Growth USD Page 40
Statement of Net Assets (in USD) and Fund Evolution
31.03.2022
Assels
Invesiments in securitios at market value 3265 451 B4
{Cash at banks and af beokars 5,830, 93070
Income receimabie 111.399.29
219,157.790.53
Liabilities
D ta bariis and 1o beckes HEITA
Premisions for acciusd exparnies 33920529
Met unreaksed loss on foremrd foreign axchangs corfracks 1,952 THh B3
Ot liablitios 580,71
2457 536,04
Net assets 216,600.854.40
Fund Evolution 31.03.2022 H.0rE 1.03.2020
Total net assets uso 216.,6%0.854.49 118,103.374.30 86.710,152.70
Met asset value per unit
B - Capislisation LGS0 34381 332.58 24143
EB - Capslalication S0 1,666 17 1,458 08 1,075.41
LB - Capitalisation ED 16263 148,17 10724
B - Capdalisation UsD G843 ! !
BH - Capitadsation JPYT 12 306.00 11,853.00 8, 749,00
Humber of units cutstanding Al the end of the year AR the baginning of Number of units issued Humber of units
theer yoar redee med
B - Capdtalieation USD 496 DA2 BES 054 BEO.E3 153,206 843 16,773,300
ER - Capiaina UsD 6,371,444 6,994 646 1264 206 1,887,407
WE - Capitalisation ED 107777161 8,314,880 29,590.574 20,120.253
1B - Caplafination UsD 3,000 000 Q.000 2,000,000 (0.0H00
BH - Capdalcation JEY 401 535 746 65,042 951 343535 758 5,040.963

Tha nofes are an integral part of Bhe financal stabemants.
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Credit Suisse (Lux) Portiolio Fund Growth USD Page 41

Statement of Operations / Changes in Net Assets (in USD)

For the pericd fram
01.04.2021 to 31.03.2022
et assets at the inning of the r 118,103,374.30
Income
Inbesnst on imestmants in secunitios (net) ITHE0.TT
Divsdends (nef) 410,085,113
Bank Inferest 54 08
Securies lending incoma 400,58
Ot inearr 18.719.45
809, 190,69
Expenses
Managamant fes 2BE2 41136
Diepositary foa 110,606 57
Admirisiration expenses 100, 268 37
Peirting ard poblication axparsss G537 .68
Intasnst and bank charges 316,68
fudit, confrol, legad, repesantative bank and other axpanses B5670.21
"Taxe dabormement” 53°037.74
4,158, 536852
Het income (loss) =2,390.348.63
Realited gain (loss)
Mat tealised gain (oss) on sales of invesiments 7,108 636 55
Nt realised gan (ois) on foreaed fonesgn eechange confracts =1,307.790.70
Mt realised gasn (oss) on foreign e hange AT 428 82
5,889, 786,67
Het realised gain (logss) 3,408, 93804
(" in net unrealised a {(depreciation)
Changs in net unrealsed appreciation (depreciation) on e stments -3830,502.18
Changs in nat unrealsed spprecwbion {depreciabon) on formaed {oregn scchargs cortracks -1, 7T19416.82
~5,549,91 B.00
Het increase (decrease) in net assets as a result of operations -2,050.979.96
Subscriptions / Redemptions
Subscriptions 11314654313
Fedem phions -12,459 482 88
100,64 7, 460.15
Het assets at the end of the year 216,688, 054,49

Tha notes are an imegeal part of the financial statemants
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Credit Suisse (Lux} Portfolio Fund Yield USD Page 55
Technical Data and Notes
Technical Data
Valoren ISIN  Management Fee  Total Exp Ratic

A - Distribation uso [rFEsT] LUIDOTEGATE 1.30% 1.70%
B - Capaabsaton ush BT2E3T7 LUDOTESE0E0 1.30% 1.70%
EE - CapstaSsation usn 28146654 LUI12301 37189 DED% 098%
16 - Caplalisation usD 28234308 LLI12301 37439 Q0% 1.00%
LA - Chistribution UsD DEIB0GE1 LLIT144412100 105% 1.45%
LB - Capstalisation [T=8] 26384570 LUT144410082 1.05% 1.45%
B = Capdnlzation JPY I[EFO010 LL1E14284 344 1.30% 1.77%
Fund Perfarmance

. ¥TD___ Since Inception 2021 2070 2019
A = Digtribution usD 5. 13% ! 501% TS% 12.25%
B - Capialsation ushD =5 13% ! h01% THa% 12.26%
EE - Capdalisation ush -4 B6% ' 5TT% 8T6% 13.05%
1B - Captsaion IE) 5% 7 5 75% B73% 1201%
L1a - DHstribufion UsD -5.07T% i 5IT%H B25% 12.52%
LIE - Capdtalisafion UED -5.06% s 50T% 825% 12.63%
BH - Capitakzatian JPY 5.20% ! 4.50% E51% G9.14%
Hotes
Forward foreign exchange contracts
Purchates Sales Maturity Viluation
Countorparty fn USD)
JPY 18,628,000 sD =155 544 11.04.2022 -2 86633
Lradd Seizze (Sehweid AG - Zurich - Swkmdand
L=l 178043 JPY =21,035,200 11.04.2022 4655 5
Cradf Scisse (Sobweizl AG - Junich - Swisedand
(L] 2,035.894 JP =235,165,500 11.04. 2022 10202017
UES AS Londan Branch - Londan - Unied Mingdom
JPY 12,708,100 usD 110,744 11.04. 2002 £,024.43
Cradt Suisse AlG = Zunch - Switzedand
JBY 515,081,800 LD 4,451 532 11.04. 2022 207.056.38
P Morgan Secuntes PLE - Lendon - Uinifed Kingdam
JPY 4,559,200 LD -43.368 10.05.2022 -2,16683
uﬂﬂ'mmu PLC - Lendon - Liafed Kingdam
LIS 18,117,048 EUR -15,802,930 10.05.2022 511,180.27
Ciract Suizse (Schweis) AG - Zurich - Swlmedand
JPY 478, 132500 =D =4, 160,342 10.06.2022 “217.865.30
UBS AG Londan Branch - Londan - Unled Hingd:
L] 1585773 CAD <2020 000 10,06, 2022 =31.232.13
Cradit Sedsse (Sohweiz) AG - Zunch - Swifzedand
st 1,7380M2 JPY <200, 000000 006, 2002 BS 82807
UBS AG Londan Branch - London - Unied Hingdom
LS 1,737,407 JFY 200,000,000 0506 2000 BS 63046
LS A London Branch - London - Linted Hingdom
JPY 453,107,300 ol -4 335 008 09,06, 2022 21581348
JP Morgan Securities PLE - Londan - Linfed Kingdam
et unrealised gain on forsand foreign exchange contracts 108, 353 68

Tha rofes e an imegeal part of Bhe francial stabemants.
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Credit Suisse (Lux) Portlolio Fund Yield USD Page 56

Statement of Net Assets (in USD) and Fund Evolution

31.03.2022
Assels
Invesimants in securties at market value 356,61 7582 .77
{Cash at banks and af beokars 6,321,080 31
Income mcaimble 616, 775.44
hat ksad gam on forward foreign sxchange confracts 108 353,68
402 662, 756,20
Lisbilities
Premisaons for acchusd sxpenies ATHATH 22
47547922
Het assets 403, 188.976,58
Fund Evelution 31.03.2032 H.032021 31032020
Totad net sssets uso 403, 188,276.94 295.362.518.61 323 .587,349.64
Het asset value per unif
A, - Dislribarbion UsD 16585 16652 14032
B - Capdalisation S0 058 Fsm 26056
EB - Canitalization UsD 1,285.04 1,784 88 1,085 57
1B - Cagialisation =D 128124 1.277.39 1,080,465
UA - Diistribation ush 11658 118.58 107
UB - Capitalisafion Uso 124,69 125.07 10627
BH - Capitalisation JFY 10.833.00 10,831.00 5 355.00
Humber of units cutstanding At the end of the year At thie beginning of Humber of units iszued MHumiber af units
thetr s redeamed
A = Distribadion LD 146 801865 133, 040611 E0.534 176 A7 172017
B - Capialsation s T90.2348.9T8 B19, 154 754 138,802,581 166, 450.060
EB - Capeiakeation S0 5250867 5.867.003 1561650 2,060,878
IE - Caphalisation USD 41,193 3688 40,045,194 B317.008 7.039.838
LA - Distiibution LSD 290 937 663 175, 562 504 Teaemma 27 635.874
LB - Capitalisation 1] 240357 316 258 097873 112,345 535 30,083 05
BH - Capiaksaton JPY B0.508 574 4 BET 450 54 512560 68,601,876

Tha nodes are an infegral part of Bhe financial stabemants.

138/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

CE Investmant Funds 12 » Audited Annual Report as at 31.03.2022

Credit Suisse (Lux) Portlolio Fund Yield USD Page 57

Statement of Operations / Changes in Net Assets (in USD)

For the pericd fram
01.04.2021 to 31.03.2022
et assets at the inning of the r 3545,362.518.61
Income
Inbesnst on imestmants in secuitios (net) 2, 748.278.05
Dibvidenids (nat] 354 507 B4
Bank Inferast 122.68
Securiies landing incoma 10,6584 06
Othe incoms 105 80751
3,219,270.63
Expenses
Managemant fes 4 008 022 18
Diepositary fos 063 03160
Admirisiration expenses 95368063
Printing ard publication axparnsss 1211833
inbasnst and bank charges 680, 62
Aurdit, confrol, legad, represantative bank and other axpanses 196 380 30
"Taxe dabormement” 191597 O3
5,674, 425.87
Het income (loss) 2,455, 155.24
Realited gain (loss)
Mat tealised gain (kss) on sales of invesiments 261731042
Mt realised gan (ois) on formaed fonsgn eechange confacts 351133
Mat realised gasn Joss) on foreign exchange 147, 76812
12.521.852.21
Het realised gain (logss) 10,086 196.07
C in net unrealised a {(depreciation)
Changs in net unrealsed appreciation (depreciation) on e stments -12, 768, 7T16.01
Changs in nat unrealsed spprecwbion {depreciabon) of formaed {omign sxchangs comtracks 52 662.01
-12,718,053.10
Het increase (decrease) in net assets as a result of operations -2,549.656.13
Subscriptions ¢ Redemptions
Subscriptions o5 BE9 9T4. TR
Federnptions -6 104 56023
9, 475,414.50
Het assets at the end of the year S, 188 0TE 50

Tha notes wre an imegeal part of the finencial shatemants
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Metes

Fage 9

Gareral

€5 Irvenstmnt Funds 12 (the "Fund’) is a Lusembeourng ruhasl mestment Fucd with
Sublunds (umbiella Fund®). The Fund is registersd in Lusembourg as an
urdprtaking for coliscte inestment in tarsferable securites undar Part | of the
law of 17122010, as amendad,

As of 31032072 the Fund had 9 Subfunds.

Summary of significant accounting poliches.

1) Presentabion of firancial staterments

Tha financaal stalements of the Fund amn esiablshed in eccoedance wih the
Lumgmbowrg legal and reguislony requinements conceming underiakings for
collactve immstment.

b) Cownputation of the et ssset vake of each Suliund

The Met Assef Vahue of the Uinis in each Sublund shal be calculaled in the
Reference Currency of the respective Sulshnd and shall be defermined by the
Management Compary in Luxembourg on each Banking Day on which banks are
noemally opan all day for busingss in Lusembourg {sach such day baing refared fo
as & "Vakation Day"), The net assel value of sach Sublund is detesmined sach day
o the basis of income/epenses aconsd up o the same day, and the waluation of
nad aseels on the bass of the last avalable marked peces

The finarial statemants refiect the net assel vihues as of 31.03.2002 based on
thve kel prices of the irestmants as of 31.09.2002,

Tha invastment managor needs 1o undetake transactions in order to maindain the
desired asset alocation as a msull of subscriptiors or redempbions, which may
genemte addfional costs for the Subfund and its unithoiders. As & consequance, in
erder o protect the suisting imesions’ inferest, from thase capital movemants, when
nad capital movemnants axceed a threshold predefired by the Bowrd of Diesclors of
e Management Company, an adustmaent of the MY par unit used is applied, This
adustmant reflacts the estrated te and dealrg costs thal may be ncured by tha
Sublured as & resull of these transactions, and the estimated bid-of speead of the
ntuls in which the Sublund invests. A padodical rviesy & undertalien i ordar 1o

Tha NAY par unit as discicsed in the staSstical information s fhe published MNAY par
urit whareas the iotal red assets disclosed in the shatement of nat assets is the ol
et assat viken exchoding year end swing adustrment

The Fund appbes partial swirg price. The net sssel vales calk: uated will be increased
by up b & mazimum of 9% per uelt i the event of & net surples of subseripbion
applications et reduced by up to & madmum of 2% per und in the event of & net
surphss of redemption applicatiors in respect of the applications recerved on the
nespec e Valuation Dy

As par 21,03.2003, swang pricing veas appled o Credit Sutsse (L) Portfolia Fund
Eadarcad CHF,

) Valaton of investment securties of each Subdund
Securies which are Ested of negularly traded on a stock exchange shal be valved
ab the last available sabes price. | such a price i mot avadable i a particuls trading
M.h:bﬁi\gnﬂd-piil[&ummuiﬁu:hﬂ-gh!mlﬂmﬂ.w
altarrativaly the closing bid price, may be taken as o basis for the valuation.

IF & security is taded on several sieck exchanges, the valsation shall be mads by
refarence iz the sxchange which is the main marked for this secuity,

In the case of saciurbias for which irading on a stock exchangs is ot significant but
which e traded on a secondary market with reguiated frading amang securiias
daalars (with the effect thal the price reflects marked comdibons), the valaaton may
ber bated on this. secondsry market.

Securiies traded on a requiated marke? thall be valued in the same way as Shose
listed on & stock exchange.

Securibes that are not Ested on 2 stock axchange and are not traded on a mgulted
markat shall ba valsed at their last avallable marked price, f no such price s avalable,
the Maragament Compary shall valus thse secwities in accordance with other
eribécia o be establshad by the Management Cempany and on the bass of the
probable sabes poce, The value ol which shall be estimabed with dos care ard in good
faith.

I vabaaton in accordance with the above ries is rendeced impossible of inconect
cue bo particular of charged circimetances, the Management Comparny shal be
anitied bo it othe: generally mcognited and audtabls vahmbion pinciples = onder
fo reach a proper waluation of the Subfund’s assets,

d) Caigh of banks and at bokers
Cash at banks and at brckars includes cash in hand, margin calis and deposits heid
af cal with banks and bank crardiadts,

o)} Mt realised ganloss on sales of imedtmaents af each Subhund
The reaksed gains of beses on the sales of secwities ane calculated on the basis of

the average acquisition cost.

£} Formign e hange comersion

Tha fimancial statements are kept in the reference curancy of sach Subfund and
tha combined financial statemants ane kept in CHF,

Cash at banks, cher rel aseels and the value of portiolio secur@es in cumencies
othar than reference currency of sach Sublund are corverded nfo the reference
curiency al the fonsign exchangs e prevaling on the date of valmation,

Incomne and expended in cumencies othes than reference curency of each Sublund
are corneried inbo the mference cisrency it the forsign exchange rals appécable at
tho date they accrue o the Subtund,

Realised gains or losses on foreign curencies are accounted fof in the statemant of
cperations  changes o nat assels.

Tha acquisibion cost of secuities in curancias other tham the refarence cumency of
wach Sublund is converted into the nederence currency at the foseign eechanga rabe
vk a1 the date of acquision

g} Transachons an inesiments i teculibes of sach Sublund
The transactors on imsestments in securitios ane booked on a trade date basis.

h Valuation of financial fufwes contracts of aach Subfund

Unmatured financial futures contracts are valued at vakation date a1 markel mies
provading at this date and resulting changes In unrealsed gains o kesses ane posled
fo the staterent of opsvalions /£ changes in et assets and me shown urder
unialtsed gairviess on financial fubunes contacts in the staterent of net assels.
Reafised gains or losses ane also posted fo the stabement of oparations / changes
in not assets under “Net ronksed gain (loss) on financial fubures. conbracts”,

i ValuaSon of bnndhllgnmhumcmdﬂ:hw

Unmatured foreard foreign euchange confracts are valued at waluation date at
forward exchange rates prevaling at this date and msulting changes in wreealised
gars of losses ane posted o the stalemant of cperalions # changes in rel assels
and ane shown undee ureaalisad gainicss on forward fonsign snchange contracts in
the statement of mel assels. Resloed gaine o ksses are also posted lo the
statement of operations / changes in nel assabs under *Net realzed gain foss) on
forward foreign exchange conteacts”.

) Adocation of accrued expenses

Accrund expenses which can be alocated drectly io a Subtund are charged 1o this
Subhund. Accreed expenses which cannot be allocaled directly are dhided amaong
e Sublunds in proportion bo the net assets of each Sublurd,

k) Sucurites Lending

The Fured e prac tise lending of secusities included in its portfolios of #s Sublunds.
Tha Fund miy anly lend secuiiied within a standandized system af secuntes lending
cegarised by @ recognised institulion of securibes compensation of by fist class
fnancial institutions s pecialsed in this type of opetions. The income from secuites
landing ts showing the gross income from secweities lending less the dieect and
Indfirect costs and fees retained by the courferpasty acting as secwities lending
Pl

[) Encorme recognitan

Dividend income s seconded al the ex-date, ret ol any withholding tae. Intersst
income is accrued on a promta temporis basis, net of any withholding ta.
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Management lee Fund performance
(sme ditsd at Subfund leval) (e detnl ot Subdund keval)

As remunembion of fs senices and reimb | of fls ey
Managament Company b= enlitied o a mnliumw:#w
hreul), payable at the end of esch month end calculted on the basis of e avenge
of tha cdady ret asset value of sach Uinit Class during the relevant month. In addition,
o mant fes includes an adusimaent on management fee charged this
periad in relateon to previous paiod,

Depositary Fee

The perfarmance of the year Y is based on the rel assel values as calculsled on
e last business day of the year Y mspactivaly Y-1. Those net asset values reflact
e market prices of te ivesiments as of the last business day of the year ¥
raspacthily Y-1,

Tha ¥TD (Wear-To-Date) perlormance includes the pericd from 07.01.2022 until
31.02.2022

Hlmd perlformance i no indcater of curn of huluse performance.

Tha Dapositary Bark receives from the Fund such fees ard commissions as are in
accomdance with ususl pracics in Luxembourg. They will be composed of a fee
cakulated a5 a prcertage of the relevard Sublund's net assets and of ransacton-
based commissies,

*Taze d'abonnement”™

Undar the prevading lws and regulitions, the Fund is submct in Lusembourg, on
e basis of its investmants, to a e dabernemant' at the arnual rate of 0.05%,
paynble quarberly and calculated on the basls of B ret assats of sach Subfund at
the i ol mach guarter. In the case ol Unit Classes that may only be acquined by
ingtitutional imeestors, this annual b rabe is 0.01%.

The parton of not assels, which i imeested in other undertakings for collectie
imeestment in securitos under Lumembourg . is axempt from this ta.

Toetad Expense Ratio (TER)
[see datal af Sublund level)

The TER sxpmessas the sum of all costs and commissions charged on an ongoing
basis fo the Fund's assets, taken retrospectively as a percentage of the memge
assats.

The TER is cakidated following the AMAS® guideline

Ne TER |s disciosad for units launched lass than § menths bafon closing, Mo TER
15 disclosed for units that wene Sguidated during the teporting year.

If & Sublund invests al last 10% of its net assels asa Wdhﬁhuwm.
a composiie TER of the fund of funds & fo be calcuiated as foliows,

The peorated TER of the ndividual target funds including o parformance reladed
resmuradakion, wek lc:udimh:ﬁnmlwmpuﬂnthh oworall assatbs.
o the Fund of funds as of the clasing date and the TER of the fund of funds minus
the retroceded comenissions recebad from the target funds during the reporting:

20, the SFAMEA ("Bwrm Furda & Assot Wansgemert Ansccmbon”) menged wits
The ARF ("Agris] Manacpirnsnl Plalfiotm”) 50 bcorm (e AMAS ("Ageel Mansgairnl Ahiocaton
Bwvitrariand )

Changes in the composition of the securities portfolic

Changas in the composition of the sacusites portfolio during the reporting year are
available fo unit holdars free of chasge at the registared office of the Managemant
Company of thi local represertatiag in the counlnies whane B Fund @ registensd.

Exchangs Rates

The combingd financial stalemants are kept in CHF, For this purposs, the financial
slabemants of the Subfunds ase commrted inbo CHF at the forelgn suchange rates.
as of 31.03.2002

1EUR
1UsD

= 1023000  CHF
= 0500235 CHF

Tha o data given does not take inlo account commissions and costs
|r|:mtdnhp1.rdm:rmdlmpbm:llurdmﬂs

For units launchod more San 3 pmlﬂompqrfurmnftq since incophion ks
desciogad,
Pardomnance of dstibuting unis inchudes reimsesimants of dividends.

The perlomnances are caloubited based or the swung MAY per il

Securities Lending

Tha Subdunds participated in the "securities lendng” system with Credit Susse
(Switpariand) Lid., Zusich as folows:

Shock landing Colistoral
Subhured CCY  markel valus sk ol valug
Corodit S { Land) Portioke Fund Balarced
EUR EUR BERGAS00 B 1442
Codit St {Lan] Potfolo Fund Bakaroed
CHE CHF
Crasfit Setpegsan {Lund) Postiiolko Fund Balanced
L] UsD)
Craetik Gt (L] Pusrtiodes Ford St EUR EUR
Crodit Susitey { Laiv) Portfoler Fund Sacoth CHF CHF
Gt S (L) Poariioday P Gissewdi LISDH LD
Coredtit Surase (Las) Porthobs Fund Yield EUR EuR
Credit Suease (L Postfoks Furd Viekd CHF CHF
Croxdd St (L) Portfols Fund Yield LISD LIS

The colaberal defvared by the secwities lending courfarparty 1o the Furd i
composed of & wel dvarsfiad portiobo of secunites consising of

= highly ratad bonds issued or guararieed by goverrenents, gvermmint agences,
kel eoguiated by puble bie of conpoeatons (echading Credit Suisse aMikies)
trom selected OECD courdries;

- highly rated bonds from supranational organisations:;

- equities ksted on selecied stock eachangas within the CECD on the condibion that
the units e included in & main and bguid indeo.

Tha dabermination of the market value of the collatorsd i subect fo the applcation
of approgeiate haiouts adapled to the volatifty of the collteral typs,

The mvenues mentioned in the Statement of OpenSons / Changes in Nel Aststs
under “Securiies Lending Income® are the rel amounts received from the lending
peincipal. Ay direct and indirect aperational costs and Soes are bome out of its foe
ard inchade the labidty risk assumed by the principal

For the year ended on 31.03.2022, the fee paid to fhe principal amouried to as
Podiows:

Expasnpas and
from tha Med amcant of
Groas ameun] ascimifien
sacuritien

Sabfusd CCY
Cipdlt Simpita (L i) Postioiio Pared Balincad EUR. [LR
Contt "'-.-IHIL ") 3 Prostiolins Faired Blalincad CHF
€ UsD
EuR
(-'-:-11 S (L) Portoe Farad Giomt, CHI CHI
Cradt Sumu (Lus) Postioin Fard Gevssts LS00 ush

Coaalt Suinda (L i) Posticlio Fard k] ELR!
gt Sasmaa (L) Postiloio Pora Wiald Ci
gt Samaa (L uad Porsolin Fund Wiadd LISD

_':l.
||:|:|:-|
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Transaction costs

Teansactions cosls include brokerage fees, stamp duty, local bimes and other foosign
charges if incutred during the year. Transaction fees are included in the cost of
spcurites puechased and soid.

Far the year andad on 31.08.2022, the Fund incured fransection costs relating to
purchase or sale of immstmants in securities and simiar fansactions, (inchuding
daeheatives instrumarnts of ofher elgible assets) as follows:

w

Crai Seri s L
Gl Sasa (L)
Cramlil Sirgin (1
Cradt Sigrm i [Lund

Cradil Sianae Lo

Craadd Sy se [Luoh Pt 7}
rﬂe‘-‘..m-_.. -Fw'-.--nsnm HF
Crgdt Sazn s (Lund Poctiola Furd 'vield LI5S0

Mot all ransaction cosls am separately derfdable. For fed income inestments,
forvaard foreign exchange contracls and for some ol dervative conlracls,
transaction costs will be ncluded in the purchase and sales pace of the imestment.
Whilst nof separately identifiable these frarsacSon costs will be captured within the
perfoemance of pach Subfund

Global Exposure

The glabal expetune is ¢ siculatid on the basis of the commitment approach ter sach
Subtund.

Financial Derivative Instruments:

The Sublunds may engage n derhabve transactions for the purpose of efficent
portholo managemard, Detads of the derhaltives se daplaped in the Notes pages.
Deparding on ihe fype of dervatves held, colaferal might be recetmd from the
ditferent counderparis fo reduce the countorparty exposies. For other types of
&thﬁnmghmnhmijﬂhmd.

No collabwal was receivad by the Funds to redice the counferpary risk as of
31.03.2022.

Significant event during the year

In msponse bo the war in Ukmine snce late February 2022, the US, EU, UK,
Sewtzeriand and other countrns across the world imposed severs sanctions against
hﬂihﬂdmmmdmﬁwmgmmmﬂldhhkmﬁwwm

nchaded bmitations on the abilty of Russian banks o access
hWThﬁrm.lmnqrg sarice and restrichors. on transactions with the
Russtam contral bank. The Rustam gowemment has alse mposed cedtain
courdarmeasures, wihach include restrclions relating bo Taneign currency accounts
and secutity iransactions.

Thﬂunpu'qr'uuuuhgﬂu impact of the sanctons siready imposed, and
pobential future ascalations, on its business on an ongoing basis.

‘Subsequent events

Mo significant event occurned afler the year end.
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Statement of Investments in Securities

Breakdown by Couwntry =G Staternant of Invesiments in Securities
i
keling 2580 QusmbEy 5 Valuation % ol ral
= L Dencribon Momns ___nuso) st
3"""‘5_" : 1"! Lutad an 8 EaCk Bacharge or stha pgaraed
Hstherlands g::g B 5
Swtractand 08 o 04
e 051 os
Camds 03 e 00
Heoeway 0.35 i
France 030 8k
Ralky 016 ;
= 014 RN - s
Nt Fodie (XN i s
Balgum 4,07 B MO D, f ..; o0
Paugal .05 BAREY CALLEBAT (FEG. SHARES) 2 14, e
Finland 006 A P & W euren
Poland .05 CATERPILLAR

C ¥ [ m e AN 7T RRC FTs =l
o a‘m I:;H :':,m L LY | Tein S
Talal L AHCHE

Breakdown by Economic Seclor

 Bruskahunds [FE=] HOAE (EROT.

Countries and cordral go b5 .55 [
Banks and other crsd® natiution 455
Infmat. salt and IT 241

g P and npbwsiing 1,81
Suprasational srganistions 1.15
Buiding malarial and building indusiry 090
[k als Q.87
P dicaly, lied aed mndfical pradusty 088
Finsmcal, imaaiment snd othes div. companis 084
Feaod and sof drirks .62
Miscal s Q.76
Bistmchnalaay [
I Somparang 0.5
Erspegy and walar supph QBT
Mechanical sngs o and irdusdrial aquprment Q.60
Wehick 045
Carfons, Isdernd stabes, provinces 0,28
Tmha,gnmnumhﬂhuw .30 B8 6 CANERLE
Prubis mom prodit nstiuth ¥ REFSOL
Fiesd skate [l Ef:f ':':
Traffe weed trmnsportat .18 iy EFOSTE COM
Patrcloum .13 SESE
S ——— (XK o L
e [appareny and " ; Q.07 T, [
Themest o SHE A WLLEANE
Efsctionics b semeorchoton 04 A
‘Geaphics publbeng and prinking meda Q01
Fhologmphic and opbcs 0.0
Haalthrars and sonal sarioss .01
Tatal a7.54

130000 (o)
D 00 [ 5

Bkl C0F AR O a3y L

O T

EUR  BELGAM ¥MNGDOR 1 00888000420 190,000 -0
EUR ~ BELGAM OLOS &1 )% i L 000 [E
Eult  Eoreds v O s o 000 1415

e BO0.00
EUF SL000 008
[ 15000 o4

Tha nofes are an niegral part of Bhe financil stetemants.
Ay differences in e percentaga of Mot Assots we the result of rourdings
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Statement of Investments in Securities (Continuead)

Chaniily ¢ Valusien % of nal Cliswsy ¢ Valigbes % of mel
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{T=2i] COCATDR A FEMSA SA8 T T o =2 500 00 =h Lo a5 1 L ! a - k
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URD  ELROFEAN B FECDN & OEY T BRSO 00 000 jople k] 03 LDy S LR 1P
E e ek 5D CRELHT SUESSE cHDER FLARE (LU SICAY - C5F M LTI [
i AN PO TLAINT Bk ) AR D 1,000 0 [ ] oy L EATY EWERGEG WMARHETS B35 BLUE -
T B0 e G-
ELETFEAN BYESTMENT BANK ¢ BT9R /15 LR ] Lk T N EUR CREDMT TUETTE HDE FISD (LI SI0AY - L5 BTE  NGITERR am
1308 [LIy ECLITY EM) E55 BLUE -DEX IR
EUR  FEDEX CORP 0480T D800 R R ST oo *CC: B
FUl  Feise OOERrRaeeT 1444 0 DR TE- 1A ELE ] DS (0 50 b Py CREDWT SURSEE IENE ] FURED LG SICAY - £56F 7oA B DR 1]
[UE  FRANCE [GONT M0 THRU TTA00 P ot o (L) CART v pkPady B2 D] Diie- iy
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EUB GERRY | RS 1MED ﬁm{- '|1u.m:~: o0 UED  CRECH SISl D FUND (L) Ay - O3 10 R0 00 13 -]
USD NG GROEF HY « Lkl A S5 1800001 2000 B000.000 B0 S O U (LLLECRETY PACING B JAFRN E5G BLUE DB
EUR  INTESA SAWPADL 5P O TH%T - DO0E0S SN0 AN B0E D R0 ACL- URD
WS AT FRMANCE CORP D 120%.714-07 04 2000 G0 () SR TR 0o CAD  CREDST SUEEEE HIDER FLND [LUIN) 510V < L &AL L35
Dl ALY BEP b S S0 i LT ] 1T o CaaF(Lam S0ty CAdoaluh ES0 BLUE -OBx
BV ALY BTP e O L0 ML BT 0 CADALE- (40
WAL SPRMOFGAN CHASE § COUPDGTERRRN PR OO LR P00 o Uy CREDKT SRR RaESTUENT PRETHERS (LI bl T L1
. 0 2l EGE{%BLNIEE:CB‘NEFT&.E BOND P UND
KW T i 1.5 ]
ﬂ m-...ﬂ.-u.g:'gg%"?g éﬁﬁ .i?m;w ¢.ﬁ VS0 S EESTUENT FuniDa | SI0AY - CREDT A0 N 1LHIIAG 108
BOED DLV MALBANSEN A7 4 5% 51317 04 2003 19000 14 TR KL oo FIRTEE (LA 50 UE OORPORATE BOND FIRD «
USD  FDLRERAL BANFEN RS S 2001 3 | TER S8 LE0.000 1,480 6 00 0.3E EBs U5D
1 100D, D CERVESTTVENT PUMDS 2 SCAy - CREDIT " SRR O
VST WATOHAL AUSETRALM [Ny LACSN B RN  EAMATOD 0 B SAASEE {LU) CatTAL WEAL Frd ECHAT'Y FLIRD -
frurle = e BN us
EURE  KETHERLANDS (5% /1010720 ELNE MTETT ] USD TS VESTMENT MBS0G 3 SI0AY - CREDT b ] gLl o
EUS  CERIGADDES DO TESOUSD bidh, T 0 S0 SO0 17,861 o0 SANESE {LU) EMITASMERT E0UTY UMD 55
EUR  OBRELACOES [0 TESTUED & 12501 51 TS 500,000 110 AEER o0 50
ERED PR OGS MTL FUR B0 ETHR/PE-00 OF 2000 o Bl SR OTT RS oon 20 EEmvETTRENT Pl O Say - CREDIT (5 -] SEITEMN 13 (1]
CAD PROVMCE OF BRETEEH COLUUELL, 5 BOCD-30 |- Rl TR EY (R SUCTHE {LUNC ERVIPORMENTAL NPT BOUITY
3/ aE R 120008 FREDH (EE RISy AT LR
s REPUELC OF FOLARD 1 v LT R e 000 LR T 00E CHF  CEONETTMENT FUSDS: TS Ay - CREDIT i A [R1]
SRR RS- o] 116 0 05 SARESE QL) SuaLL AP ST IR AnD ROUTY
R M ey VIR o0g PR Co
URD  TOWOTA WOTOR CREDT CORP5 8- 3100 AOMO00D TR TG 0 VR CEVETTMENT PUBDS 3 SICAY - CRELIT BRI BRIRNE O L8
13 20 200 SIRETE {LU) EWERGNG WARRET CORPORATE
A TREASUFY CORP OF OO & B0 - 1,08 00 Sy Bk 61 agt B} Pl 8- LIS
1 BN WD C5 BOESTMENT Pusels 3 SiCay - CREDT oy AETTENTHE i1
AL TREASURY DDRP VCTORIA 2 B0 1R ED 100000 AL N0 S B TR o A ) EMRGEND, AT COAFORATE
USD URITED STATES OF AMEFCA TREASURY ROTES SEOGO0G G0 N0 TE ] BNESTRENT GRADE BOKD FLAND EB- IR0
5 B s 300 0 UED O EVETTMENT FRsiDE 4 SCAY - CREDIT =12 I R T 28
U LRI STATES S 0008 R 0 LS00 HAS0 50T e SIS {10 ALTERNATRE OPPORTLSITIES
URD LT 15 00 00 500,000 31RO O 0w FLRD - L)
RO LS o O s N D) TOOOOCD ST 0ea T o WSy - G - CREDIT SUESTE (LU CHIA R EDATY et T o
UED LSS COO0D BT O 1506 000 B500 000 2005 S5 TE i PUBD R IS0 CAP
S UEE FO00E 3OS 15 BT S0 IS SaTIETIE a8t U5 C3F £ F13E EPRl MARET DEVEL -B S B TEITS NS 1)
B U OO 1 e A R WA A 0 L O W L Sk L AP ES i U El BT A BT EAR 1 454
USET L TREASURY | G001 B | 5OR08 HOORO00 2R 1S oo Tatal Furd Linm (Oper-ing. e, V11, e
USD S TRERSURY MR 15765 /103107 2004 1,008 T4 SES 13 008
Ul L TREASRy w2 TS 18- 1 h0E5H SR (00 LT g ] -1
S EEemuiONIND e mmn (R I peme o
I % i
USD  VERDON COMMNICATICNS 3 STE%. 19 INOL000 R GG L v e, S o
e ] Camh af (s s ol Dol V108500 E:
Tedsl Rends. TLATL AT i Dhir ko Bk i b bk <18 R 1) 44
Tkl B of Wb 0 B @ AT R el BT Do ot it D0 B Ay
erpinned Saikeh QEIE L RETE ] s Tatal nat scvetn AR S AT TR g 0
Sexuritien red bried on e slack mrchange
TR e 3
1L G et
Twta! Baril LA ki fan
Tolal necurizen rof buled oo viock sachangs BT, EEET 0

Aot Byraly.
) Emm,u: LU CORBOIDNT AL LOGATIN T 150

PR £ LT

B CREDT SARSE (LU ERROPEAN CHDEMD 108G 34T L1
LS ECRATY FLBill EBELR

Eult  CREDHT SUAC0E [LURC BV IOME QLISLITY AN S EDT 158
GROANTHECRATY FUBD £B- EUR

USD  CREINF SLASSE (LUK GLDEAL HIGH YELD EANs BT 2
B0 Pt B LGD

uED  CREOT SUrSSE (LU ROBOTICS ERATY FunD R RE0EA U]
[EA-)

VR CREDIT SURRGE (L) SECLRTTY ECHATY FLIRD LA AT 0o
BUED

U CREDT SRESE (LU S0 BURD ODRPORATE WL HSD TRl G kg UL
EhD Fpilli 8- Euilt

R CREDHF SLURSSE MOEX UKD (E] RESCI LiGA ESG L LR Ly |
LEADERS BLUSE DOTEETF B LD CAP

USD  CREDNT SUESRE MDEdFUND [E) WS Wi THEEE 2T 008 N 208
E5 LEADERS BL LCITS ETF @ 150 CAF

VS0 CPEDT R MDD FUND (LX) SICAY - CRF L) D A L1

L) B IWERRIMENT EVERGHG LWFTETS:
LESCAL 8 USE- LED

The notes are an negral part of the financil stafements.
Ary difforences in the peecantage of Met Ascats ao the rasult of rourdings.
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Statement of Investments in Securities

Breakdown by Country
e

Staternant of Invesiments in Securities

5 38,47
m«d gg P Vakaton % ofnat
Supranabona o butad o 8 EaCk sAzhange 51 St pganaed
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Statement of Investments in Securities (Continuad)
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Statement of Investments in Securities
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Statement of Investments in Securities (Continuad)
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2021 31

12

2021 31
4,705,178,784.93 663,759,571
90,852,594.13 12,816,575
4,895,381.00 690,591
52,414 .15 7,394
4,800,979,174.21 677,274,132
967.70 137
6,125,037.40 864,059
35,949,481.95 5,071,393
42,075,487.05 5,935,589

4,758,903,687.16 671,338,543
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2020

2021 31
4,053,317,610.26 571,801,515
20,190, 240.05 2,848,237
16,305,950.39 2,300,280
896.69 126
230,461.19 32,511
124,027.43 17,497
36,851,575.75 5,198, 652
58,076,281.12 8,192,821
2,799,643.61 394,946
2,689,157.09 379,359
104,684.56 14,768
144,885.64 20,439
857,949.61 121,031
1,113,118.17 157,028
65,785,719.80 9,280,391
(28,934,144.05) (4,081,740)
485,476,699.25 68,486,198
(39.51) (6)
78,962,083.34 11,139,181
6,693,349.82 944,231
571,132,092.90 80,569,604
542,197,948.85 76,487,865
321,831,850.42 45,400,819
(55,618,232.76) (7,846,064)
266,213,617.66 37,554,755
808,411,566.51 114,042,620
672,303,657.50 94,841,877
(805,844,610.19) (113,680,499)
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(133,540,952.69) (18,838,622)
(638,485.99) (90,071)
31,353,949.07 4,423,102
4,758,903,687.16 671,338,543
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CS 12
Lux usb
Valoren ISIN
acc 672327 LU0078041133 1.50 1.92
EB 28145643 LU1230136977 0.60 1.01
1B 1057436 LU0108835801 0.60 1.03
UB 26362734 LU1144411391 1.25 1.68
BH acc 36829019 LU1614284856 1.50 2.01
2020 2019 2018
acc 1.49 10.13 15.75 6.79
EB 1.72 11.14 16.79 6.01
IB 1.72 11.12 16.75 6.00
UB 1.56 10.40 16.03 6.57
BH acc 1.35 8.70 12.60 9.20
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129,524,500 1,194,156 12.04.2021 21,847.89
Citibank N.A.- London -
United Kingdom
24,703,200 234,006 12.04.2021 10,421.01
Credit Suisse(Schweiz)AG
647,476,200 6,232,997 12.04.2021 372,778.54
UBS AG - London - United Kingdom
62,437,500 569,229 12.04.2021 4,115.99
Credit Suisse(Schweiz)AG
440,000 334,955 11.05.2021 235.06
UBS AG - London - United Kingdom
820,000 911,235 11.05.2021 39,003.91
Credit Suisse(Schweiz)AG
9,380,178 7,795,630 11.05.2021 210,118.82
Credit Suisse(Schweiz)AG
1,062,682 1,360,000 11.05.2021 19,427.86
UBS AG - London - United Kingdom
129,524,500 1,194,522 11.05.2021 21,898.75
Citibank N.A.- London -
United Kingdom
672,179,400 6,369,334 11.05.2021 283,896.78
Credit Suisse(Schweiz)AG
801,703,900 7,395,750 09.06.2021 135,778.97
Citibank N.A.- London -
United Kingdom
698,815.82
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CS 12
Lux usD
2021 31
370,121,904.33 49,822,110
9,563,731.94 1,287,374
376,406.76 50,668
380,062,043.03 51,160,152
203.71 27
492,110.43 66,243
698,815.82 94,068
1,191,129.96 160,338
378,870,913.07 50,999,814
2021 31 2020 31 2019 31
378,870,913.07 287,121,088.45 322,314,020.43
acc 334.11 263.06 278.37
EB 1,395.17 1,088.44 1,141.26
IB 1,517.11 1,183.80 1,241.64
UB 136.43 107.15 113.11
BH acc 11,580.00 9,197.00 9,994.00
acc 684,695.650 699,546.663 97,738.644 112,589.657
EB 14,688.364 15,811.165 643.942 1,766.743
IB 32,550.799 25,773.024 13,835.127 7,057.352
UB 424,058.484 406,072.113 63,418.333 45,431.962
BH acc 213,492.621 139,262.432 74,230.189 0.000
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CS 12
Lux usD
2020

2021 31
287,121,088.45 38,649,370
1,711,063.75 230,326
957,080.62 128,833
11.84 2
12,834.21 1,728
6,512.65 877
2,687,503.07 361,765
4,371,490.29 588,446
211,542.72 28,476
203,080.90 27,337
10,208.33 1,374
1,630.70 220
102,304.31 13,771
88,262.48 11,881
4,988,519.73 671,505
(2,301,016.66) (309,740)
44 ,967,575.94 6,053,085
(5-27) @
(651,697.27) (87,725)
117,461.87 15,812
44 ,433,335.27 5,981,171
42,132,318.61 5,671,431
36,142,318.52 4,865,117
(871,895.26) (117,366)
35,270,423.26 4,747,752
77,402,741.87 10,419,183
66,364,830.34 8,933,370
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(52,017,747.59) (7,002,109)
14,347,082.75 1,931,261
378,870,913.07 50,999,814
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CS 12
Lux usb
Valoren ISIN
acc 672380  LU0O078042453 1.70 2.15
EB 28146665 LU1230137272 0.60 1.03
UB 26362879 LU1144411631 1.40 1.85
BH acc 36829025  LU1614285234 1.70 2.24
2020 2019 2018
acc 3.05 11.57 19.45 8.85
EB 3.33 12.83 20.76 7.93
UB 3.12 11.91 19.79 8.58
BH acc 2.88 10.16 16.43 14.64
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45,237 4,999,991 06.04.2021 14.61
Credit Suisse(Schweiz)AG
4,978,700 45,047 12.04.2021 14.15
Credit Suisse(Schweiz)AG
71,674,100 660,802 12.04.2021 12,089.82
Citibank N.A.- London -
United Kingdom
19,763,400 181,949 12.04.2021 3,073.44
Credit Suisse(Schweiz)AG
146,913,900 1,414,282 12.04.2021 84,584 .35
UBS AG - London - United Kingdom
29,706,500 272,926 12.04.2021 4,056.62
Credit Suisse(Schweiz)AG
21,956,900 207,991 12.04.2021 9,262.49
Credit Suisse(Schweiz)AG
400,000 444,505 11.05.2021 19,026.30
Credit Suisse(Schweiz)AG
168,870,800 1,600,160 11.05.2021 71,323.04
Credit Suisse(Schweiz)AG
999,465 830,630 11.05.2021 22,388.30
Credit Suisse(Schweiz)AG
60,000 82,247 11.05.2021 545.58
Citibank N.A.- London -
United Kingdom
71,674,100 661,005 11.05.2021 12,117.97
Citibank N.A.- London -
United Kingdom
240,544,900 2,219,036 09.06.2021 40,739.40
Citibank N.A.- London -
United Kingdom
233,340.01
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CS 12
Lux usD
2021 31

115,340,790.36 15,526,024

3,109,816.94 418,612

63,929.45 8,606

118,514,536.75 15,953,242

12.40 2

177,810.04 23,935

233,340.01 31,410

411,162.45 55,347

118,103,374.30 15,897,895

2021 31 2020 31 2019 31

118,103,374.30 86,710,192.70 117,169,163.33
acc 332.58 241.43 265.84

EB 1,498.08 1,075.41 1,170.99
uB 148.17 107.24 117.73
BH acc 11,953.00 8,749.00 9,875.00
acc 258,650.331 279,926.486 40,095.990 61,372.145
EB 6,994.646 6,868.650 1,757.760 1,631.764
UB 98,314.880 96,546.555 19,403.095 17,634.770
BH acc 65,042.951 17,118.374 48,445 .284 520.707
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12
Lux usD

2020
2021 31
86,710,192.70 11,672,059
266,277.08 35,844
458,245.23 61,684
47.88 6
2,012.26 271
972.01 131
727,554.46 97,936
1,648,713.71 221,933
65,739.48 8,849
63,109.86 8,495
6,425.52 865
413.39 56
57,107.47 7,687
28,691.79 3,862
1,870,201.22 251,748
(1,142,646.76) (153,812)
16,751,611.14 2,254,934
(0.34) ©)
(229,222.42) (30, 856)
46,532.83 6,264
16,568,921.21 2,230,342
15,426,274.45 2,076,531
17,123,234.86 2,304,959
(236,256.82) (31,803)

16,886,978.04 2,273,156
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32,313,252.49 4,349,687
22,571,698.47 3,038,376
(23,491,769.36) (3.162,227)

(920,070.89) (123,851)

118,103,374.30 15,897,895
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CS 12
Lux usb
Valoren ISIN
672336  LU0078046876 1.30 1.72
acc 672337 LUO078046959 1.30 1.72
EB 28145654 LU1230137199 0.60 1.00
1B 28234308  LU1230137439 0.60 1.02
UA 26362951 LU1144412100 1.05 1.47
UB 26364579 LU1144412282 1.05 1.47
BH acc 36829010  LU1614284344 1.30 1.81
2020 2019 2018

0.03 7.98 12.25 4.83
acc 0.03 7.98 12.26 4.83
EB 0.20 8.76 13.05 4.17
1B 0.20 8.73 13.01 4.21
UA 0.08 8.25 12.52 4.60
uB 0.09 8.25 12.53 4.61
BH acc 0.13 6.61 9.14 7.29

19.05.2020 0.51

UA 19.05.2020 0.62
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102,939,900 944,651 12.04.2021 12,956.44
Citibank N.A.- London -
United Kingdom
153,584 16,711,800 12.04.2021 2,327.67
Credit Suisse(Schweiz)AG
101,634,100 937,020 12.04.2021 17,143.41
Citibank N.A.- London -
United Kingdom
42,070,800 398,525 12.04.2021 17,747.51
Credit Suisse(Schweiz)AG
45,663,500 421,865 12.04.2021 8,570.45
Credit Suisse(Schweiz)AG
116,859,100 1,124,956 12.04.2021 67,280.57
UBS AG - London - United Kingdom
111,072,500 1,020,470 12.04.2021 15,167.66
Credit Suisse(Schweiz)AG
182,703 240,000 11.05.2021 128.19
UBS AG - London - United Kingdom
17,077,799 14,192,930 11.05.2021 382,547.87
Credit Suisse(Schweiz)AG
158,929,900 1,505,964 11.05.2021 67,124 .47
Credit Suisse(Schweiz)AG
1,000,000 1,179,691 11.05.2021 3,406.00
UBS AG - London - United Kingdom
101,634,100 937,307 11.05.2021 17,183.32
Citibank N.A.- London -
United Kingdom
620,000 688,982 11.05.2021 29,490.76
Credit Suisse(Schweiz)AG
1,578,395 2,020,000 11.05.2021 28,856.09
UBS AG - London - United Kingdom
260,564,000 2,403,713 09.06.2021 44,129.90
Citibank N.A.- London -
United Kingdom
55,690.77
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CS 12
Lux usD
2021 31
386,948,350.74 52,087,117
8,157,595.01 1,098,094
664,548.79 89,455
55,690.77 7,497
395,826,185.31 53,282,163
321.08 43
463,345.62 62,371
463,666.70 62,414
395,362,518.61 53,219,749
2021 31 2020 31 2019 31
395,362,518.61 322,987,349.64 339,693,928.62
166.52 142.32 147.33
acc 305.91 260.56 267.37
EB 1,284.89 1,086.57 1,106.98
IB 1,277.39 1,080.46 1,101.16
UA 119.55 102.17 105.78
UB 125.07 106.27 108.77
BH acc 10,931.00 9,395.00 9,895.00
133,040.611 127,678.938 13,476.736 8,115.063
acc 819,194.754 802,905.053 107,240.558 90,950.857
EB 6,867.893 7,536.944 1,167.518 1,836.569
IB 40,045.194 38,177.192 3,653.239 1,785.237
UA 175,582.524 154,698.126 34,368.667 13,484.269
UB 258,097.873 261,511.165 80,702.678 84,115.970
BH acc 94,597.460 29,610.678 65,489.597 502.815
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12
Lux usD

2020

2021 31
322,987,349.64 43,477,327
2,881,766.59 387,915
595,096.00 80,106
107.80 15
22,060.86 2,970
8,539.44 1,149
3,507,570.69 472,154
4,173,766.97 561,831
225,438.57 30,346
216,664.09 29,165
12,883.61 1,734
1,760.46 237
97,974.73 13,188
97,567.13 13,134
4,826,055.56 649,635
(1,318,484.87) (177,481)
44,817,992.55 6,032,950
(10.11) @
(1,490,900.24) (200, 690)
(90,583.74) (12,193)
43,236,498.46 5,820,065
41,918,013.59 5,642,584
13,970,115.47 1,880,517
135,908.43 18,295

14,106,023.90 1,898,812
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56,024,037.49 7,541,396
60,602,580.39 8,157,713
(44,091, 308.84) (5,935,131)
16,511,271.55 2,222,582

(160,140.07) (21,556)

395,362,518.61 53,219,749
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Lux
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2021 31
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2020 25
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2021 31
1.106150
0.941164
2021 2021 31
Lux EUR 7,400,872.00 7,783,769.01
Lux CHF 36,094,661.00  37,962,081.17
Lux usD 6,775,498.00 7,126,040.19
Lux EUR 105,070.00 110,505.98
Lux CHF 1,587,480.00 1,669,611.04
Lux usp 0.00 0.00
Lux EUR 29,039,410.00  30,541,814.47
Lux CHF 50,504,366.00  53,117,297.37
Lux usb 18,554,038.00  19,513,963.48
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2021 31
Lux EUR 27,815.50 11,126.20 16,689.30
Lux CHF 78,613.13 31,445.25 47,167.88
Lux usD 21,390.35 8,556.14 12,834.21
Lux EUR 6,113.93 2,445.57 3,668.36
Lux CHF 12,314.20 4,925.68 7,388.52
Lux usD 3,353.77 1,341.51 2,012.26
Lux EUR 66,286.62 26,514.65 39,771.97
Lux CHF 104,553.30 41,821.32 62,731.98
Lux usD 36,768.10 14,707.24 22,060.86
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2021 31
Lux EUR 205,087.96
Lux CHF 379,343.53
Lux usD 131,408.72
Lux EUR 66,376.25
Lux CHF 86,136.60
Lux usD 49,357.72
Lux EUR 265,562.92
Lux CHF 373,701.83
Lux usD 124,364.11
2021 31
2019
2009 65

2020 12 31
2009 65 72 78
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5 Investment Funds 12 = Audited Asnual Report as 3t 31.02.2021

Combined Report Page 7
Statement of Het Assets (in CHF)
31,089,202
Assats
Irnvestments m secunbies 3t market value 4,705, 178, Tad. 83
Cash 3 banke and at brokers 90,652,554,13
Income recaraiia 4,685 23100
Nt unreaksed gan on foreard forsign echange contracts 5241415
4,800.979,174.21
LiadBithe 5
Due ta banks and to brokers HET.T0
Provissors for accrued eupenses B, 125,037 .40
et unnealised loss on forward foregn enchange contracks 35,949,451.95
42,075,457.05
Het assats 4,758,603 687.16

The notes 308 an ntegral part of the francal shabarments,
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Combined Report Page &
Statement of Operations / Changes in Het Assets (in CHF)
Far the pardod from
01042020 45 31032021
Mt assets af the th 4,053.317.610.26
Income
Infterest on imeestrects m secuities (nel) 20, 190,240,085
Dirwcdends (ral) 16, 205,950,722
Eank Inter et 89669
Secunties lending ncome T 451159
!:ﬂml N o M_"\I_?j_l,!;g?ﬂ._i
26,851,575,
Expanses
Mmaghﬂaunt'l:nu Ba.0Me. 22112
Depostary fee 2,79,642.61
Ackranistration egendes LEERAETE
Printing and publication expenses 1088 Gl B
Interst and bark charges 144 58564
Audd, control, beal, tepresentative bark and other experees BET S48.61
“Tane o shannement” 1,113,118.17
65, 765, 719.80
Het incorme (lost) 28,934, 144.05
Reafized gain (loss)
et realred gun (Boss) en sales of investments 485 476 590 25
Nt realsed gain (ot} on francial futures contracts -39.51
et realsed gain (Boss) on forwasd forsign exchangs contracts TE.952,053.34
et realed gun (loss) on foregn exchange 5,693,340 82
571, 132,052.99
Mt reslised 1) B4 167,948,840
in nat unreslised fon (d o}
Changs n net unreaksed appreciation | depreciaton) on mestments 221 .E31.E50.42
Change n net unrealsed agpesiation ( depreciaton) cn forward foregn eschange contracts 55,616,232, 78
266,213,617.66
Hat Increase (decrease) In net sssels &5 & resull of operations 80841186651
Subscripions / Redemptions
Submonphions 672,303 65750
Redemiphicns £05, 244 610,19
=133,540,952.69
Distribution -5 48599
Currency transbation adjustment 31,353,949,07
Het assets at the end of the year 4,758, 903,687, 18

The notes 308 an ntegral part of the francal shaterments.
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C5 Investment Funds 12 » Audited Annal Report 33 20 30002021

Cradit Suisse (Lux) Portfolio Fund Balanced LISD Fage 24
Technical Data and Notes
Technical Data

Waloren ISIM_ Managerment Fee  Total Expends Ralio
B~ Captahisaon usD BI2327 LLDOTE041133 1.50% 1.52%
EB - Capekabaation Us0 TR145643 LN 35877 QUED T 1.01%
1B - Capitalisabon UsD 057435 LLO0Emasen QB0 1.08%
UB - Capstali-ation LD PEERTI4 LU 14440 1251 1.25% 1.63%
EH - Capdtabeation JFY FEETA019 LLME 142346568 1.50% 201%
Fund Periormance

¥To Since Inception 2020 2019 2018

E - Cagstalisaison UsD 1.49% ! 10.13% 15.75% B.T9%
EE - Cagsbalbs stion [T1]) 1.70% / 11, 14% 16.79% £01%
IE - Caplalisabon [T=1] 1.72% /! 11, 12% 16.75% £.00%
LIE - Capitalmabon Usp 1.56% / 10,40% 16.02% EATH
EH - Capdaksaton JPY 1.35% s E.70% 12E0% L0
Notes
Forward lorelgn exchangs contracis
Purchases Sales Maturity Valuation
Courdarpary {in LUSLH
JFY 129,524,500 s -1.154,158 12204, 2021 -21.B4TED
Cabbank N.A - London - Unred Hingdom
IR 24,703,200 UgD B34,005 12.04. 2001 ~10.421.01
Creqd Suizee {Schweid AG
JPY EAT 476,200 us £,7302.007 1204, 2021 ZETD.TTEEM
LS AG - London - Urded Kingdom
JPY 52,437,500 usn 558,299 12,04, 2021 411599
Crodd Suizse [Schweid AG
ALD 440,000 ush 334,955 11.08. 2021 3508
UES AG - London - Urded Fingdom
CHF £20,000 o] 11,238 11,06, 2021 3000691
Cred Sursss (Sohwea) AG
U 9,580,178 ELE -7, 75,630 11.05.2021 210,118,862
Croad Sursse (Sohweg AG
uso 1,062,652 CAD -1.380,000 1108, 2021 ~10,407 68
UES 4G - Lowdon - Unded Kingdiom
JPY 129,504,500 ush -1,184 522 1105, 2021 -21,890.75
Cabibank M, 4 - Londar - Uniled Hingdom
JPv 672, 179,400 usn £,360,324 11,06, 2001 232578
Credd Sursss (Sohwed) AG
JPY E01, 708,000 o] 1,205,750 (a6, 2021 135,778 AT
Cibbank N, A - Londan - Uriled Kingdon
Met unrealised loss on forward foreign exchange contracts -G08, 815.82

The notes 308 an ntegral part of the francal shaterments.
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5 Investment Funds 12 = Audited Annead Report 2 ot 30.02.2021

Cradit Suisse (Lux) Portfolio Fund Balanced LISD Fage 25
Statement of Het Assets (in USD) and Fund Evolution
31,03, 2021
Assels -
Investments n securbes ab madost values m
Cash 3t banks and ot beokers 9.563.731.94
Income recerabie 37640676
380,062,043.00
Lisbdities
Diue b banks and 1o brokers BOET1
Priavegiores for accnsed sxpenies 492.110.42
et ksed loas on forward formgn exchange corfracts GO8.815.52
1.191,129.08
Het assats 378,670,815.07
Fund Evelution 31,03.2021 31,03.2020 3103, 2019
Total et ts USD S78.670.913.07 287.121,088.45 322.314,020.43
Het assal valus par share
E - Cagtahisabion ush 4.1 DEI0E 27837
EB - Cagbalbs stion UsD 138517 10844 1,141.96
I& - Caphalisation UsD 1.517.11 1, 18380 124164
LB - Capstalisahon E0 136,43 10715 AR
EH - Captalsation Y 11, 580.00 A 18700 G804 00
Humber of shares outstanding Anthe end of the year At the beginning of Humber of shares Humber of shares
e year issued redearmed
B - Capitalimalion usn €24 605650 €50 B46 B8 o7, TR A 112 SESEST
EE - Capetals ation s 14,563, 364 15,611, 185 43042 |, e 743
IF - Caphalization LED 30,550,799 26, 773024 13,835,137 T.057.352
UB - Capitalis-atwon ush 424055484 406,072,113 63.418.333 45,431,962
EH - Captalzaton JFY D13 S02E21 139, 060.432 T4, 530, 188 0000

The notes 308 an niegral part of the francal shaterments.
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Credit Suisse (Lux) Portfolio Fund Balanced LSD Page 26
Statement of Qperations / Changes in Net Assets (in USD)
Far the pardod from
0104, 2020 46 31032021
Met assels al the ol the a7 121,088,485
Income
Infterest on imeestrects n secuiies (nel) 1,711,083.75
Dverdends (et BET0E0 62
Bank Interest 11,64
Secunties lending ncome T2 E34.21
O#hea inc cme 651265
2687,803.07
Expanses
Mmaghﬂaunt'l:nu 4,371, 48000
Depostary fee 211,542, 72
Ackranistration egpendes B0 e 50
Printing and publication expenses 10,208.53
Indmanst and bank charges 1630.70
Audd, control, beegal, representabive bark and other experees 10230431
*Tans of sbannement” 8806048
4.988,519.73
Het incorme (loss) 2,301 016,66
Reafized gain (loss)
et realred gun (Boss) on sales of investmants 44,957 57594
Nt realsed gain (Bt} on francial ftbures contracts 527
et realised gain (Boss) on forwasd forsign exchange contracts £51,697 .27
et realised quin (loss) on foregn exchange 117,481,687
44.433,335.27
Het reslised oES 42 15531881
in nat unreslised fon (d o}
Changs n net unreaksed appreciation | depreciaton) on mestments 36, 142,218.52
Change n net unrealsed appnesiation ( depreciaton) cn forward foregn eschange contracts £71.655.08
3527042326
Hat Increase (decreasa) In net sssels &5 & resull of operations I7.402.741.87
Subscripions / Redemptions
Submoptions OF, 25 EE0, 34
Rademphicns L2017, 747 69
14,347,082, 75
Het assats at the snd of the year FTRATOH13.07

The notes 308 an niegral part of the francal shaterments.
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C5 Investment Funds 12 = Audited Annead Report 3 ot 30.08.2021

Cradit Suisse (Lux) Portfolio Fund Growth USD Fage 39
Technical Data and Notes
Technical Data

Waloren 151N Managerent Fée  Tolal Expensé Ratia
B~ Captalimaon =] BT L0745 3 1.70% Z15%
EE - Captabsation Ush T146665 LE301372rE D% 1.05%
LB - Capalsahon 150 ] LU 144411631 1.40% 1.55%
EH - Caphalsabon JPY Errieg LG 14za5234 1.70% 204%
Fund Perommance

Y10 Sinca Inception 020 2018 2018

E- [0 3.05% i 11.57% 15455 F55%
BB - Caetals stion UsD 3.33% 7 12.33% H0.76% TH%
1B - Capitalsation [T51) 2.19% 7 1.31% 18.79% E5E%
EHl - Capaisatan JPY PR i 10, 16% 1EA43% A
Hotes

Forwmard foreign exchange contracts

Purchases Seles Maturity Valuation
Courdrparly (n LT
usn 48,037 JPY =4 250 G0 060, 5001 1461
Credit Sersse (Schwed) 4G

JPY 4,078,700 usp S48 04T 1204, 2081 14,15
Cretit Sesse (Schweg) AG

JPy T1ET4, 100 [EE] B0, 802 1204, 2021 -1 0 B
Cibbank i, A - London - Urred Frgdem

JPY 18,763,400 ush -181,545 1204202 207344
Crodit Suizoe {Schweid A5

JPY 146,513,800 usn 414,252 1204, 2081 -84, 5084.55
LS 4G = London « Unded Kingdioem

JFY 24,706,500 ugh 470,906 12048, 2021 405662
Cracit Suisse (Sohweig) AG

JPy 21,956,900 uen 07,501 1204, 2021 0,062.49
Crodit Suisse (Sehweid AG

CHF 400,000 ush 444, 505 11,05, 2021 - 19,006, 30
Credit Suizse [Sehweid AG

JPy 158, 80,800 usD - 1,800, 160 11.05.2021 -T1,52304
Craatd Swres [Sehweis) A5

sl 00,455 ELF. £30,630 11.05. 2021 o0 SRE 0
Crodi Swisse {Schweig A6

P £0,000 ush S2.247F 11.05. 2021 E45.58
Cabibank M, A - Londan - Unded Kingdom

N T1E74,100 ] 651,005 1106, 2081 A2, 11787
Cibbank M, A - Lorsgow - Unded Krgdons

JFY 240,544,900 usn 2219058 Crau0g, 2021 40, 733,40
Cibbank M. A - Lornfsrs - Uriled Koo

Het unrealised loss on forward foreign exchange contracts 253, 340,01

The notes 308 an niegral part of the francal shaterments.
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5 Investment Funds 12 = Audited Annead Report 3 ot 30.082.2021

Cradit Suisse (Lux) Portfolio Fund Growth LSD Fage 40
Statement of Het Assets (in USD) and Fund Evolution
0,04, 2021
Assels
Investments n socunties at market value :15_&10,%
Cash &t banks and 3t beokers 3, 100.816.94
Income recerabie G35 92945
118.514.536.75
Lishdities
Diue b banks and 1o brokers 12490
Pravegiores for accnsed sepenses ITTE10.04
st ispd los on forward formgn sacherge contracts ¥35.340.01
41116245
Het assats 118,103,374.50
Fund Eveluticn 31.03.2021 31.03.2020 3103, 2019
Total net 15] UED 116.1032.374.20 86, 71016270 117 168.163.38
Het asset wlus per share
E - Cagebshsation uso 3058 241.43 584
EB - Cagbabs stion usD 140802 107541 1,170,289
U = Capitaliabon st 14817 10724 117.73
EH - Capitalpaton P 11.953.00 & 740000 987500
Number of shares outstanding Atthe end of the year Al e beginning of Hurrber of shares Humber of shares
e year Issued redesrned
E - Cagetalinahaon s ZEEEE0.331 T A0 0,05 G20 61,372.145
EB - Cagabalstion usD B,209.645 6,853 650 1,757.760 1531784
LB - Capitaliz ahon s 98,314,880 86,546,555 16,4003 36 17,634,770
EH - Cap#akzation JFY B5,042.951 17,118,374 43,445 284 500,707

The notes 308 an ntegral part of the francal shaterments.

181/357



C5 Invedtmant Funds 12 » Audted Anncal Report a3 ot 39.08,2021

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

Credit Suisse (Lux) Portfolio Fund Growth USD Page 41
Statement of Qperations / Changes in Net Assets (in USD)
Far the perod from
0104, 2020 46 31032021
Het assets af the nning of the 26, 710,152 70
Income
Infterest on imeestments n securties (nel) ELTT0E
Dverdens (net) 45804522
Eank Inber et 4728
Secunties lending ncome el R
j:lhm N o E:':?j.'l__!_
121,554.48
Expanses
Mmaghwun‘t'l:nu 1648, 71371
Depostary fee 65,7348
Ackranistration ecpendes B3, 10585
Printing and publication expenes 642552
Irmrest and bk .:ha.rgn: 41223
Audd, control, begal, representative bark and other experees 5707 4T
*Tans o shannerment” RES1.TE
1.870,201.22
Het income (loss) -1, 142 646, 76
Realized gain (loss)
et realred gun (Boss) on sales of investments 16, FH1611.14
Nt realsed gain (foss) on francial ftbures contracts 4.34
et realised gain (loss) on forwaed forsign exchangs contracts -0 a2
et realived gun (s} on foregn exchange 46,538 83
16, 568,921,21
Het realised oES 15, 456, 274,48
in nat unrealised fon (d o}
Change n net unreaksed appreciation (depreciahon) on mestments 17, 123.234.88
Change m net unrealsed agpnesiation ( depreciation) cn forward foregn eschange contracts 2, DEE BT
16, 556, 976.04
Het Increase (decreas el In net sssels &5 & resull of operations I A13.262.49
Subscripions / Redemptions
Subsoptions bl s
Pedemphions 23,491, 780.55
=020,070.89
Het assats at the snd of the year 11810337430

The notes 308 an niegral part of the francal shaterments.
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C5 Investmeent Funds 12  Audited Annal Report 33 20 30,02, 2021

Cradit Suisse (Lux) Portfolio Fund Yield USD Fage 56
Technical Data and Notes
Technical Data

Waloren 151N Managerent Fée  Tolal Expense Ratia
A - Drskrbattaon [T=0]) BTZEE LLIOTEEETE 1.30% 1.72%
E - Cagrtahsabon sl ETZ37 LLOOTEMES58 1.30% 1.72%
EE - Caprals ation Ush T4 L2337 193 DLB0% L00%
B - Captalisabion [T=0] TECIAEE LLEE0137435 0B 1.00%
LI& - D oo USD eSS LU 144312 100 05% 14T%
LIE - Capitalsabion [T=1] aAnTY LU 144 12252 1.05% 14T%
EH - Captalzaton JFY S0 LLHE 14284344 1.30% 151%
Fund Perlormance

¥TD Since Inception 2020 2019 2018

. - Distribetion Ush 003% ¢ T5% 1295% SE
E- saton ush 0.03% ] T9E% 1236% 453%
ES - ks [ina] 0.20% 4 B.T6% 13.06% 4175
I - Capialization U0 020% v E.73% 1Z01% FEIE]
LI - Dhighribebins UsSD 003% i BI5% 12.52% 4 B0
UE - Capstalmabion 0] (TR 7 5 1Z253% FI3E]
EH - Captaksation JPY 0. 15% ¥ [TE] ENEES -0
Diswibution Ex-Date Amount
A - Datribaftion 1] 19082020 051
LIA » Diistribubon 1] 19,05 2020 1o
MHotes
Foremrd foreign eachangs contracks
Purchases Sales Maturity Valuation
Courtarparty {in LIETH
JP 108,935,500 usn Bad BE1 12042001 ~12.858 44
Cabbank N. A - London - Unded Kingdom
=D 153,584 JPY 18,711,200 12042021 L3TET
Creciit Sursse (Schwe) AG
JPY 101,634,100 ush AT, 00 1204 2021 1714341
Cibbark N.A - Londan - Unded Frgdenn
JFY 42,070,800 usn 339,505 12042021 17,747 .51
Credd Suises {Schweis) AG
JPY A5 EE3, 500 ush 421,565 12042021 H.5T0.45
Crectt Scrsse (Schweig AG
JPy 116,854, 100 = 1,124,856 1204 2021 B7.080 5T
UES AG - Landon - Unded Kingdom
JPY 111,079 500 UEh 1,000,470 1204 2001 15,167 B8
Creait Suse (Schwaid) AG
usn 192,708 ALID 240,000 11052021 -128.1%2
UBS AG - Lardan - Urded Kingdom
LEn 1T077, 799 ELR -4, 192,960 1052021 FLEATET
Crodd Suisse {Schweig AG
JPY 158,909,900 gD - 1,505,964 11082021 67, 124,47
Crocit Suisse [Schweigd A3
BUR 1,000,000 [0 1,178,691 11052081 3,406,000
UES AG - Lorgon - Urded Kirgders
JPY 101,634, 100 usp Lar,H7 11.05.2021 AT 18352
Cabhank M.A - Lasdan - Usded Kingdem
CHF E0,000 gD LR 11082001 -2 0, T
Crodd Serese {Schwinig AG

The notes 308 an niegral part of the francal shaterments.
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5 Investment Funds 12 = Audited Annead Report as ot 31.08.2021

Credit Suisse (Lux) Portfolio Fund Yield LISD Page 57

Technical Data and Notes (Continued)

=D 1.578,255 CAD -2 0R0,000 1M.05.2021 -2, 85609
UBS A5 - Lordgon - Urded Kirdom

JPY 250,564,000 5D 2403713 062021 44, 120,50
Cilibark MN.A - Lorsdar - Urded Hisodom

Met unrealised gain on forward foreign exchange contracts 55,890,77

The notes 308 an ntegral part of the francal shaterments.
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C5 Investment Funds 12 = Audited Annead Report 2 ot 30.082.2021

Cradit Suisse (Lux) Portfolio Fund Yield LISD Fage 58
Statement of Het Assets (in USD) and Fund Evolution
31,03, 2021
Assels -
Imeestments i securties ab market value Cl
Cash a3t banks and 3t beokers 8,157.595.01
Net unreabsed gan on forward foresgn exchange contracts 5565077
BO0.826.186.01
Liahdithe s
Due to barks and to beokers 20
Prowsiors for accrued expenses 463,345.62
463, 666.70
Het assats 305,362,518.61
Fund Evelution 31.03.2021 31.05.2020 31,03, 2019
Total et ts USD 394.362.818.61 322 987.349.64 330,693.928.62
Het assal valus par share
A - Distrbtion ush 166,52 142,32 14733
E - Cagstafisation UsD 305.91 E0.EE PET.IT
EE - Capitalsation usD 128489 1,058 57 1, 10553
B - Captaligabon (LE]e] 127759 1,060 46 1,101,196
LA - Diigtribution ush 1149.55 102,17 10578
UB - Capitals-aton UsD 12507 10627 ICRLTT
EH - Capalisation JFY 1053100 93500 9,805,00
Humber of shares sutstanding Atthe end of the year Al the beginning of Hurrber of shares Humber of shares
e yoar issued redesrmed
A - Digtribasion LD 1330400611 127678938 13,476,736 2115063
E - Cagitalisation ush B9, 194.754 B2 205,053 107,240,553 B0,850,857
EE - Cagpstalsation (i) B80T, 805 T SE6 .04 1, 167518 1, 5560
B - Caphalisabon ush 40,045, 184 AT 3653.039 1, TEE.23T
LIA - Distrit ush 175,582.504 154 588 126 24,368 687 13,484.269
LB - Capstalisshon ush BESOGT.8T3 251,511,188 B0, PO ETE 4, 115970
EH - Capalsation JPY 94,507.460 6 10ETS 65,459,587 E2as

The notes 308 an niegral part of the francal shaterments.
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Credit Suisse (Lux) Portfolio Fund Yisld USD Page 52
Statement of Qperations / Changes in Net Assets (in USD)
Far the parod from
0104, 2020 4o 31,03 2021
Mt assets af the of the F22 987, 340.64
Income
Infterest on imeestrmects m securties (nel) 2.881,766.50
Dirvddends (ral) 505,096 00
Eank Interet 107 &0
Secunties lending ncome el Sk
(thar incoma £8530.44
3,507,570.69
Expanses
Mmaghwun‘t'l:nu 4,173 76697
Depostary fee o5 43057
Ackranistration egpendes TGS
Printing and publication expenses o361
Interast and bark charges 1.7T80.45
Audd, control, begal, representative bark and other experees aT.ar4.73
*Taxs of sbannement” a7 56713
4,626,066.56
Het income (loss) -1,318,464.87
Realized gain (loss)
et realed gun (Boss) en sales of investments 44,817 530 55
Mt realsed gain (Bt} on francial ftbures contracts 1011
Net realised gain (oss) on forwasd forsign exchange contracts =1,490,900.24
Mt realised guin {lois) on foraign exchangs -90,583.74
43,236, 408,45
Het realised oES 41.918.013.99
in nat unreslised fion (d o}
Changs n net unreaksed appreciation | depreciaton) on imestments 13,570,115.47
Change m net unrealsed agpnesiation (depreciation) cn forward foregn eschange contracts 136, 508.43
14, 106,023.90
Het Increase (decressa) In net sssets &5 & resull of operations 56.024.037.49
Subscriptons / R edemptions
Submonphions E0,602,550.59
Fedemplicns 44,001,508 84
16, 511,271,655
Distribution =160, 140,07
Het assets at the end o the year J95,362,.518.61

The notes 308 an ntegral part of the francal shaterments.
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G5 Investmeant Funds 12  Audited Annal Report 33 20 30.02.2021

Maotes

Page 9

Ganaeral

5 Investreeed Funds 12 (the "Fund®) 12 2 Lusemboung mubual investrment Fun dvih
Subfands (umbrella Fund?). The fund is regetered = Lusembourg as an
undeetaking for colechvn svesment in transfersble secuweibes under Fart | of e
law of 17.12.2010, a5 amended

Agof 21.02.2021 the Fund had 3 Subfurds.
Changa:
Failcrwng the decision of Credt Susse Fund Management 5.4, Credt Suisse (Lus)

Porbiohio Fund Feddéo EUR has boan rrrlequ l'lnﬂmd‘l:ﬂl.rinquul.] Partiolio
Fuand Yeld ELIR & t 0107, 2020,

Surmary of $ignificant accounting polides

1) Prasentation of finan cisl statements
The fnanoal staterents of the Fund s established m accordance with the

Lumembourg legal and regulstory requremnests concermeg undeetskngs for
collechve svestment.

b Computation of the net asset value of each Sulbfnd

The Mot Asset Vabse of the Units = each Subfisd shall be calpulsted n the
Fefarence Cumency of the respective Subfund and shall be determined by the:
Mansgement Company @ Lusembourg on exch Banking Day on which banks are
nosmaly open all day for buseess in Luzembourg (each such day being referned to
a5 2 "Vahaabon Day'). The et asset value of exch Subbend is determined eath day
on the b of reome’espences socrued upto the sames day, and the valeabon of
nit assels on the bass of the kst available market prices.

Tha fnancial stabements eefact the et 2sset valees 35 of 31,02.2021 based on
the market prices of the investments as of 31.08,2021,

The invesiment manager neads to undedake transschions in order bo maintan the
demired aseet alecabion 34 3 regult of subserpbons o redempbons, wheh may

addtional costs for the Subfund and s waholders. As 2 consequence, in
order o probict the estn g nvestioes” interest, Som these capital movernents, when
net captal movements sxcaed a threshold predefined by the Bioard of Divectors of
the Man sgement Company, an adustment of the NAWY por unit used s applied. This
acustmnt rafiects the estimated tax and dealing coits that may be incurrad by the
Subfind a8 & result of thess ransachons, and thi estimated bid-off spread of the
assets n which the Subfund invests, A peciodeal revew 5 undertaken w ander to
verify the appropristencs of the swing factor being apphed.

Tha NAY par unit 35 dsclosed n the stabisbeal infomiation is the published KAV per
unit sahenexs the total net assets disclosed in the statement of net assets is the botal

net asset vakie sacudng peood end swing sdustmant.

Thie Furd apphies pastial swing prce. The net assel value calodabed will be noressed
by up to a maxmam of 2% per wrt in thie event of 3 net surplus of subscrpbion
apphe stong o0 reduced by up to a masmum of 2% per unt in the evnt of 1 net
surplus nfnm :H:buh;\m.n:q:-:tdh appbcations receread on the
bkt Vahusshen

A per 31032021, the swing priceng wis not spoled to any Subfund aduded n
this anrasl megort.

¢} Valuaben of mvestment secunbes of eath Subfund

Securties which ane hhdﬂl‘lg.lhlh'h’ll:hdm l:h::h-l-:l.l:hl.nguiulhnh-i
al the last available sales price, |f sach 3 price s ot swalsble for 3 particular bading
day, the closng mid-prece (the mean of the cosing bid and ask prices). o
ahtemakrealy the closng bed prce, may be taken a8 3 bass for the valpabon

I a secunty is traded om feveral stock exchanges, the valuation shall ke made by
rederence bo the enchange which & the main market for this secunty.

In the case of securbies for which brading on a stock erchange is not signfcantbut
which are braded on a secondary market with regulabed trading among secuntes
dealers (with the effect that the prce refects market condbong), the valustion may
ber based on this secondary masket.

Secunbees traced on & regulated maket shall be valued n the same way 33 those
Isted on 3 stock eschange.

Seturies that e not Fsted on 3 stock exchange and are nok traded on 3 reglabed
mrcar kgt sheadl e vabued st ther lust avadable market prce, Fao such price s avshible,
the Management Company shall value these sscurtes m accordanoe wth other
crteria to be established by the Management Company and on the basis of e
Phhhdnp'h.ﬁ_mdwu:h shiall be eshmated wikh :l.ll::.r‘lndirl.-umzf
fath,

If 2 vabaabion in accondance with the above rules i rendered impossble or stomect
due to particular of changed ¢ sk , tha M nt Cio y shall be
erhtled Lo use other genesaly m:s:gfuudmd sudtable vabiation principles in onder
fo reach a proper valustion of the Subfund's assets.

) Cash 3t banks and 5t keckees
Cash af banks and #t brokers inchi des cath n hand, margn calle and deposs held
4t o9t with bankiz and kask overdafte

&) Met realised gandloss on sales of imestments of each Subfund
Thw realisnd gams or losses on the sales of securites e calouizbed on the basis of
thie pwrage acquesiton cost

) Foresgn enchange converson

The fnancial stateneeds are kept in the referen ce cummency of each Sulbfund sed
the combired fnandal dabements ans kept in CHF.

Cash ot banks, other ret sseets snd the value of potfolio secunbes in curnencies
cher than reference currency of sach Subfund are converted into the reforence
currency at e formgn exchange rite prevaimg on the dibe of valzation,

Income and sxpenses in cummancies other than refarence cummency of each Subhend
are converted inta the reference cumency atthe foregn exchange rabe applicable 3t
the date they scoue to the Subfund

Riealriand gpairrs or lotsins on foreagn curmdestiis 4ré aceou rted far in the statament of
cgeeations / changes o net assete

The wcquistion cost of securtses in curencies cther than the reference curency of
exch Subfand is convarted into the reference corrancy # the formgn axchange rabe
valid at the dabe of acquistion.

&) Transachons on investments in secunbies of each Subfund
Thet bransachons on inveshments s secunties sre booked on 3 trade date bass

h) Vabuabon of financial fubses contracts of sach Subfund

Vnimabzred financil futures confracts are valeed at salustion date at market rates
pemhgtﬂihdﬂmdmlﬁg:hmp hum.'&!ldwurhu:np;:hd
to the statement of operabons / changes i et sisets aed e shows wnder
ureggland gandoss on financial fubues contracts n the staterrent of net assets.
Realited gaxes o losees are aleo posted to the stabarment of operabions / charges
i not assels wedir "Nt nialised gain {kes) on financial frberes confracks”.

i Waluabwon of forward forsgn exchange contracts of each Subfund

Linmatured forward foreign exchange contracts ane walued 2t valuation date at
forward exchange rates prevailng at this dabe 3nd resdbing changes i unresfised
guns o losses are posted to the statement of operabions / changes in net assets
and are shiswn undes unrealiied gaindlass on forward foregn exchange conlracts n
the shabemen? of not assebte Realeed gans or losses are also posted bo the
stab tof operabans / changes in net assets under "Met realised guin (lose) on
forward foreign aschange contracts”.

[ Allceabon of sccrued expenses

Accnasd evpenses which can be alocabed drectly to 3 Sublnd are chaged to this
Subfund Accrued expenses which cannct be allocated drectly are deaded amoeg
thie Subrfunds i propocdion ta the net assets of each Subfimd

K} Sacurtios Lending

Ther Fiornd can practies lending of secunbes includiad in its portfolos of ks Sub-funds,
Thar Fiand nay onbylend sncurties within 3 standardimd system of securbios londieg
oegansed by 4 recogrised nsttubion of secunbies compensakon o by fret class
Fnwncnl inshiutoes spec shsed n tistype of cpersbon s The income from secunties
lending it showng the gross neome from seountes lending less the drect and
indirect cole and fees retamed by the counberpamy scting a8 secu e lendeg
privcpal

) Imcome recagribion

Diwadenid scome is recorded 3 the ex-dabe, pet of any withholdag tax laterest
income b5 accrued on 3 prorata beenports basis, net of any withholdng tax
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G5 Investment Funcs 12 » Audited Annual Repod a5 30 310.02.2021

Plotes

Fage 10

Managerment fee
{s0n detal at Subhund bovel)

Fund performance
{00 detal at Subkund bevel)

As memuneration of ds senices and rembursement of ds  openses, the
Managemant Company is anbliad to a managerant foe (see detals at Subfund
level), payable at the and of each month and calculated on the basis of the swerge
of the duly net ssset value of each Unit Class duerg the selevant month, Iy addton,
the Manzgement fee noludes an adustreent oo management fes chaged ths
period in relibon bo prevous periad

Depositary Fes

The Depostary Bank recenes #om the Fund such fees and commessions 31 ame in
accordwrce with wiwal practice in Lucemboug They wil be composed of 2 fee
cakeilabed 8 4 percantags of the relevant Subfund's net assets and of brantachon-
based commissons.

"Tawe d"abonne rment”

Linder the prevailng kyws and negulstions, the Furd s setyect m Lumembourg, on
tha basis of its investments, to 3 "taxe o sbonnement” 3t tha annual rate of 0.05%,
payzble quarberly and caleulabed on the basis of the ret assets of sach Subfund at
the end of gach quarter. In the case of Link Classes that may only be scqueed by
institution al imveshors, this annual bax rate i 0001 %,

Ther portion of met assets, which i nvested in cther undertabongs for collective
vestment in secunities under Lumembourg buvs, & exerpt Som thes tax

The performance of the year ¥ is based on the net asset values as calculated on
the bask business day of the year ¥ respectrely -1, Those net sssel values reflact
the market prices of the investments as of the kst business day of te year ¥
respesctrvady v-1,

The YTO (Vear-To-Date) perfrmance inchades the pencd from 01012021 until
31032021,

Histoncal perhormance s re indic 2tor of cument or fulure performance.

The perfomance data geen doss not bake into sccount cormmescns and costs
incurmed in the purchase I:r:'-h'rrp'lim of fund units.

For writs hwmched more than 3 years 390 no pevformance ance nosplion. =
it

F-h-m:.n:rddmih:hg uriks inc ludes reinvestments of dradonds.

Th perfomaances are cakiulabed based on the swang MAV per unit

Securifies Lending

The Sublinds paticpated n the "secunbies l-1|:|.n-g‘ systomn with Credt Swsse
{Fwtzeriand) Lbd., Zurich as folows:

Slock lending Collateral

Zubifns CCY  maskel value  marke] valug

Cred Sisace [Lis) Portisbo Fund Bslaneed
EUR

EUR  TAO0ETEO0 FTED TEMOY
RpATEE Crod Susspe (Lus) Porisko Fund Bslanced
TomlE Smm; (TER) CHF CHF 365,054 65100 37502 08107
[oen duied 3t et Credt Sunse (Lus} Portiolo Fund Balanced
T B v .
; nd Gaowh 1 n
The TER espresses the sum of 2ll costs and comenissions charged on an angaing CracH Sune [Lin} Portisko Fund Growth CHF OHF  LASTABOO0  1EERETIO4
basis to the Fund's assets, taken retrospectivelly 25 3 percentage of the avenge £y S e (L Porisio Fund Gros ST LD oot 0o
assls. Cradi Susee (L) Poriobin Fund Yed EUR EUR e d0ud 30840 44T
Tha TER &5 cakulsted fellovweng the SFAMA guidelne. Credd Susse [Lus) Porbisbio Fund Yield CHF CHF  SO804.35800 BIINT 7.7
Mo TER is dsclosad for units launched less than & monkhs before closing, Mo TER. Credi Suse {Lus) Portiok Fund 'ied USD B0 B ESGE00 1250390048

1 cigchosed for wnits that wene bgadabed dunng the reportng year.

I 2 Subfund imeests ot least 10% of its net assebs as 3 fund of fund in target funds,
3 composie TER of ta fund of funds is to be calkculabed 35 follaws,

Tha prorated TER of the indideal target fmds ncduding 3 performance related
rerrunae abon, wesghted according ta the share they mpeesent n the oveall assets
of the fund of funds ¥ of the closng date and the TER of the fund of funch misu
the retroceded comemissions recened from the tirget funds dunng the reporting
e,

s wl B5 OO0, the SFAMA (*Swirs Funds & Sasel hensgemend Assocslon®) merged with
the AWF Cherel Meragemrend Platform) o becormm o A5 ("Ai-net Managarmend Axsccialion
Swnbamrl e’

Changes in e compesifon of e securifes portialio

Changes in the compostion of the seturties portiobo during the reporting year are
availible to unit holders free of chage at the regidtered office of the Management
Cumpz.lt:lrm toer loc al reprosentafives in the countries wheve the Fund is regsbered

The collsteral defvered by tho securbes lendng courterparty to the Fund =
eomperad of 3 well dnerifed poctfole of securfies conwstng of

- highly rated bonds saed or g tead by go ks, qovernment Bgences,
beeschs by pubhic law or comporabions {excheding Cradt Swase affindes)
from selectad CECD countries.

~ highly rafod bonds from supranabional crganisations

- eqeties Bsted on selected stock exchanges witen the QECD on the condiion that
the units are incheded n 3 mam and bquid index,

The detesminztion of the market value of the collatersl » subyect to the applicabon
of appeopriate harouts adapted bo the volabibty of the collaberal type.

The LA din the Stater ,‘ufﬁpurhn!@;npiﬂ“-t.ﬁsﬂ:
uncle *Secunties Lendrg Income” are the niet 3mousis meceived from tha fending
P‘HTELFIJ. l\nyf.ilct and inclr ect oparational costs and foes are borme oot of its fea
and includs the kabslty rek assumed by the principal

For the year ended on 31032021, the fee pad to the pincipal smousted bo as
foll s

s
*
Exchange Riates [ P prp——
Grens amoml wecarifes  srcwibes
[ TETE TR landing s ding
The combned financial shatements we kept n CHF. For this purpese, the fnanoal  Seished S lepding _ combpety ]
thi Subfunds are convorted inta CHF 2t tha foreign puchs
i:;mv;‘ﬂ:‘ . e suchings rates Crel Sideme (Liod Forticho Fund Belerced EUR ELR 2TE1IA S0 LRG0 MEERR D
L y Crel Suems (L) Forticko Fund Besrced CHF - CHF - TEG1A1S MadSES AT 1GTER
Crel Gubere (Liod Porticks Fund Beisrced U500 USD 20380035 A556 W TR
1 EUR = 1. 106150 CHF Cret Sutsite (Lus} Fretici Fund Growh ELR EUR 11353 L44n 5T 10568, 3
1USD =0941184  CHF Credt S (Lo} Portidho Fund Growh CHF CHF 1231420 4%@ 139
Crot Subpi Luoxh Porticin Fund Growh U0 usD 47T 1341, 51 LOVE D6
Creet Subein Luod Porticn Fund Yeid ELR EUR  GGLIBGGT TEIHES  FLTTLHT
G Siipi (Lucsh Fortich Fund vkd CHF CHF Wl 553 30 ALEN @ ERTIE
Ceecti Suiste (L} Pt Funed Yield LIS UED . EAMEIe AT
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Transacton costs

Teansachon s costs inchade brokeeage feed, stamp duty, local taxes wnd other foragn
charges if incurred during the yew. Transaction fees am included n the cost of
sacurnites purchased aed sold.

Fex the year ended on 31022021, the fund sewred transactson costs relabng to
purchase of sale of imestments s gecurites and similar ranseckons, (nchuding
derratives insfruments or obber shigble assets) as follows:

Subund _ Loy Transastion oost
Crck| Suis o {Las) Partiche Fured Balareed ELE EUR S0E0ET,
Creckl Susn e {Luod Porticho Fund Balanced THF CHF 3T M35
Credi Suis e {Las) Portiobo Fund Balanced USD (1o 30 408,72
Cradk Suisde (L) Pericho Fund Growi EUR EUR EEATRIE
Credd Sussse {Lush Porticio Fund Gow i CHF CHF 55,135,600
Credd Susse (Lusk Portiobo Fund Grow i WD S0 433702
Credrl Suisse (Lusd Portisho Fund Yied EUR EUR b A6 52
Crckt Saas s {Lui} Pt Furd Vield CHF CHF 373 T.E3
Creckl Sudn e {Luod Porticho Fund Viekd LSD LsD V364,00
Mot all transachon costs are separately entifiable. For fived tenents,

forward foreign sachange contracts and for some other dermative conbracts,
traneaction cots will be included n the purchase and sabes price of the nvestmant.
‘Whilst not separately denbfiable these bransachon costs wil be caphered within the
performancs of sach Subdund

Global Exposure

Thie global esposu e (s calculited on the bass of the commitmeent apprcach for esch
Subfund

Financial Derivative Ins furments

Thee Subfunds may engage n dernvabve ransachons for the purpose of efficnt
portiolio management. Detals of the denabes we depliyed in the Naotes pages.
Depersdng on the typs of dervatees baid, collsteral might be recesed Som e
diferent counterparts to reduce the counberparty exposwe. Faor cther fypes of
derivatives, margin accounts might be used

gln{:Mﬂ was recevad by the Funds to reduce the counberparty nsk a3 of
1052021,

Coronavirus COWID-19

Since the end of 2018 we have seen the development of the coromainus COMID-
19 autbresk

Thie Board of Diractors of the Management Comgany and the Investrmant M ansger
conbnue to watch the efforts of governments to contain the speead of the s snd
mnitor the mconomic imgct, o any, on the investments in cwr portfolio.

BREXIT

According to the ks on dreclosune to investors in Drectee J00E8VES/EC, LICITS
management companios must take a rembe of steps to infarm nvesors of the
consequences of the wihdawal (BREXIT) of the Unibed Kingdom from the
Ewrcpean Unicn (ELY) and the end of the transtion periad a5 of 3 1t December
m In Flt:ula, according bodrticke T2 and 78 of Dinective S00RVB5/EC, UCITS
it e must keepup bo dabe the essential elements of prospechus:
:nd 1 L mm inforraton dnm'n.'l. This ndudes information on Member
States n which the management company it authorded where the LICITS &
od or markerbed croiss -boedes.
Mereover, LICITS masagement companies must assess whether the change of the
logal status of the mwestment fund would impact on comgliance wih the rvestment
shrategy of the fund a5 communicated earber to investors.

The overall impact by BREXIT is quabe lim#ed, as Credit Sussee Fund Man

5.4 rempng domicded m Luxembourg and authonzed by the CS3F, Al thens s
no matenal impact on compliante with the wwestmnt sir of the fumd as
ot ated eailies bo irvestors, 5 Invetment Funds 12 neenses o UCITS Fund

:.ndh&hg:bm nfhlp‘ﬂ;ﬁnmmarm-t as wadl u&rappiﬁbwlw
did not charge.

Thee sub-funds which have beesn negiebered witken the LIK for detebubon n the past,
hawe been notified accordngly uncler the Temporary Peemissions Regirs ( TPE) to
the LK Regshibor Finaneal Conduct Autherity FCAL As 3 consequence thenof C5
Investmant Funds 12 and any notified sub-fund conbnss to be shgble far marketeg
t the pubiic m&puMKrthmd.lmgh TPR which is sef to last for up bo
theress years. Shouldthe management company deods bonok regster any of the sub-
funds boefore the gnd of the: undies tee rospactive nessdy appicable rabonad lye
of the Linfed Kngdom, sech TPR registration wil end automatically wihout any
nokxce of de-regetraton to the FCA

Whera the nvestmant quidsings detarmined the gecgraphical scops by using tha

Eurape, the European Union (ELh or the Ewopean Economic Area
(EEA), amandmants have been made to the investment guidelines to the effect that
the geographe: 8 scops rernne 38 18, Le svestments in the L will continue to be
alloraseed i princaie wnd fior the mvestar sothing changes in this respect even though
soma instnamends m; q:ﬂﬁrﬂﬂTCmdiEJLmrﬂh-lhmhnﬁm?EnH
cernvalivees (ETD) uf:!.lﬁhw Thee target svestments hine been svesbigubed
:l:l:l:rdng bo thewr instrument 2zt typl a5 b whethar ﬂ.yrmjl! (1] lqn?u [
hgibls wvestrmints after BREXIT and when necessary, thiey havwe boen drssted,
if any at all

Whera necessary for ongomg comgliance with BU and natoead bves, the tradefios
has been readusted to mest new requrements. In order to adhere eg. to the
Dianvatres Trade Oblagation ander MIFIR [DTO) for costain dersvabres categonis,
L Mutbteeal Trading Facilties {MTFs) were replaced by MTFs domicled n the
Eurapean L,

In anticgation of the end of the tme-bmited equialence decrson regarding LK
Cientral Clearing Counterparties (CCPg), which 15 vabd for 3 penod of 18 months
from 1 January 2021 to 30 June D022, preparabion messuies have besn flated
back w October 2020 in order to shith cleanng activbies away from UK CCPg bo
CCP's auth oriaed or recograoed by the ELL

Far the nvestor in C3 kvestmant Funds 12, #5 sxposues to goographical markets

and nstrument types a9 well as the avalabdty of fund sharesunits in e jundcicton
has rat changed after the end of the BREXIT bansbon penod

Subsequent events

No sgrfieant event octumed sfter the year end
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Lux usb
2022
357,146,879 48,075,541
375,590 50,558
356,771,289 48,024,983
acc 722,215
BH acc 84,365
acc 287.49 38,699
BH acc 10,174
Lux usD
2022
379,786,357 51,123,042
440,652 59,316
379,345,706 51,063,725
acc 682,243
BH acc 490,015
acc 313.78 42,238
BH acc 10,768
Lux usb
2022
195,960,390 26,378,228
278,546 37,495
195,681,844 26,340,733
acc 431,000
BH acc 398,446
acc 312.10 42,012
BH acc 11,105
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2022 250,000 3,527 500
2022 29 UFJ
141.07
2022
2010
2010
2010
2022

46,152,427,651.45
99
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5,834,979,008.50

12

4,597,429,187.57
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23 103

2022 29
141.07
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2021 12 31
2021 12 31 2020 12 31

330,296,547 46,594,934 214,602,210 30,273,934
141,245,957 19,925,567 57,585,079 8,123,527
40,969,614 5,779,583 41,850,493 5,903,849
3 40,969,614 5,779,583 41,850,493 5,903,849
4,633,784 653,688 86,195 12,160
4 4,633,784 653,688 86,195 12,160
95,642,559 13,492,296 15,648,391 2,207,519
3,5,16 95,642,559 13,492,296 15,648,391 2,207,519
189,050,590 26,669,367 157,017,131 22,150,407
330,296,547 46,594,934 214,602,210 30,273,934
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6.1

6.2

6.3

6.4

7

4,16

2021 12 31 2020 12 31
107,046,534 15,101,055 75,355,789 10,630,441
250,000 35,268 250,000 35,268
44,400,000 6,263,508 36,900,000 5,205,483
25,000 3,527 25,000 3,527
44,375,000 6,259,981 36,875,000 5,201,956
20,875,000 2,944,836 15,375,000 2,168,951
23,500,000 3,315,145 21,500,000 3,033,005
205,789 29,031 83,815 11,824
62,190,745 8,773,248 38,121,974 5,377,867
30,426,326 4,292,242 24,154,289 3,407,446
1,675,232 236,325 1,516,412 213,920
28,751,094 4,055,917 22,637,877 3,193,525
192,823,688 27,201,638 115,092,132 16,236,047
17,011 2,400 12,375 1,746
17,011 2,400 12,375 1,746
81,223,740 11,458,233 74,171,736 10,463,407
81,223,740 11,458,233 74,171,736 10,463,407
108,303,830 15,278,421 38,542,435 5,437,181
108,303,830 15,278,421 38,542,435 5,437,181
3,279,107 462,584 2,365,586 333,713
576,262 81,293 115,360 16,274
84,210 11,880 100,250 14,142
2,618,635 369,411 2,149,976 303,297
2,618,635 369,411 2,149,976 303,297
330,296,547 46,594,934 214,602,210 30,273,934
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2021 12 31
2021 12 31 2020 12 31
8 449,052,325 63,347,811 373,243,879 52,653,514
9,16 87,774,731 12,382,381 1,528,269 215,593
(344,951,922) (48,662,368) (301,546,190) (42,539,121)
10 (344,951,922) (48,662,368) (301,546,190) (42,539,121)
(5,523,788) (779,241) (5.285,829) (745,672)
11 (4,889,665) (689,785) (4,688,765) (661,444)
(634,123) (89, 456) (597,064) (84,228)
(243,097) (34,294) (215,615) (30,417)
(391,026) (55,162) (381,449) (53,811)
12,16  (105,589,799) (14,895,553) (15,821,340) (2,231,916)
14 (1,642,695) (231,735) (1,547,739) (218, 340)
(1,642,695) (231,735) (1,547,739) (218,340)
15 (16,796,429) (2,369,472) (12,398,025) (1,748,989)
16. 62,322,423 8,791,824 38,173,025 5,385,069
17. 16
5 (131,678) (18,576) (51,051) (7,202)
18 62,190,745 8,773,248 38,121,974 5,377,867
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2021 12 31
CSAM 1999 12
2003 10 15
2005 26
2180
2010 12 17 15
2013 2013 12
CSSF AIFM
2021 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 1

Lux SCSp SICAV RAIF
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CH 8070
231

2017
51
Schweiz 49

2.1

2002 12 19

2021 12 31
coviD 19

12 31

2.2
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2.3

2.4

2.5

2.6

2020

41,850,493
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SCFF

16
2021

2021 12 31
SCFF
70,590,959

7,926,578
16

17,793,550

19,142,056
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2021 12 31 2020 12 31
13,714,177 13,487,143
81,928,238 1,833,429

144 327,819
95,642,559 15,648,391
2021 12 31
79,652,045
SCFF
SCFF
78,517,537 2020 : )
9,695,706 2020

2020 19,298,638

200,156 2020 213,788

100,358 2020 14,309

580,182 2020 667,381
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2021 12 31
2020
6.1
500

2021 12 31
6.2
6.3

NWT

NWT
NWT 2,000,000

2017

10

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

25,703 2020
4,633,784 2020 86,195
2020
2021
2021 12 31 2020 12 31
16,464,177 13,487,143
(28,751,094) (22,637,877)
(12,286,917) (9,150,734)
250,000
10
2021 12 31 2020 12 31
36,875,000 39,875,000
(6,000,000)
2,000,000 3,000,000
5,500,000
44,375,000 36,875,000

2020 3,000,000
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2021 12 31

2021

2016
2017
2018
2019
2020
2021

NWT
NWT
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2021 12 31 2020 12 31
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 3,000,000
2,000,000

23,500,000 21,500,000
NWT NWT
2021 12 31 2020 12 31
83,815 83,842
38,121,974 56,599,973
6,000,000
(2,000,000) (3,000,000)

(30,500, 000)
(5,500,000)

(59,600, 000)

205,789

83,815
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16
442,810,137 2020 367,652,512
10
SCFF 79,652,045
16
2017 2020
10
2021 2020
136,357,860 121,145,966
195,249,040 168,472,146
11,024,992 9,258,171
2,320,030 2,669,907

344,951,922 301,546,190
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2021 2020

12

13

14

2002 12 19

12 31
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3,733,684 2020 4,208,801
2021 2020
5 3
13 13
10 9
28 25
SCFF 78,517,537 2020
16
11,527,301 2020 :-11,690,181
166,195 2020 :42,364
2021 SCFF
65
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2021 12 31

16 SCFF
SCFF
12 31 SCFF

SCFF

SCFF

78,517,537
31

SCFF

17
2022

0.1

2021 12 31
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2021
SCFF
79,652,045
84,276,966
2021 12
2021 12 31 SCFF
SCFF
SCFF
SCFF
EU
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Credit Suisse Fund

Management S.A.,
Balance sheet as at December 31, 2021
(expressed in CHF)

BALAMNCE SHEET
Financial year from o 0100/200 & 310272021 (inoe CHF)

Credit Suisse Fund Management 5.4

5, rue Jean Mannet

L2180 Luxembourg

ASSETS
Reference(s) Current vear Previous year
D. Current Assets 1151 151 530,296,547 152 214,802,210
| Debtors 1163 163 141,245,957 164 57,585,078
1. Trade debtors 1165 165 40,969 614 166 41,860,453
a) becoming due and payable o
within one year &7 3 187 40980614 168 41,860,493
2 Asounts owed by affiliated
unidertakings 1171 171 4,633,784 172 86,195
a) becoming due and payable
within one year 1173 4 173 4633,784 174 86,196
4. Oiher debtors 1183 183 05,640,550 184 15,648,391
a) becoming due and payable
within one year 1185 3,516 185 95,642,660 186 15,648,391
. Cash at bark and in hand 1197 197 183,080,520 198 157,017,131
TOTAL (ASSETS) 201 330,296,547 202 214,602,210
The noles accompanying form an integral part of the annual accounts |

3
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Credit Suisse Fund

Management S.A.,
Balance sheet as at December 31, 2021

(expressed in CHF)
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CAPITAL, RESERVES AND LIABILITIES

A. Capital and reserves 1301
. Subscribed capital 1303
V. Reserves 1309

1. Legal reserve 1311
4. Other reserves, including the
fair value resene 1317
a) other available resenes
b) other non available reserves
V. Profit or loss brought forward 1318
VI Frofit or loss for the financial year 1321
E. Provisions 1331
1. Previsions for pensions and
similar obligations 1333
2. Provisions for taxation 1336
C. Creditors 1435
2. Amourts owed to credil
instihutions 1335
oy top
4, Trade creditors 1367
a) becoming due and payable
within one year 1369
6, Amounts owed to affiliated
undertakings 1375
a) becoming due and payable
within one year 1381
8. Other creditors 1451
a) Tax authorities 1383
b) Social security autharities 1305
¢) Other eredilors 1397
i) becoming due and payable
within one year 1300

Reference(s) Current year Previous year
3 107,046,534 302 76,366, 789
61 33 280,000 304 260,000
09 44 400,000 Z10 35,900,000
62 3N 26,000 312 26,000
g3 37 44,375,000 318 5,875,000
20,875,000 15,375,000
23,500,000 21,500,000
G4 318 206,789 320 83,815
3N 62,150,746 320 38,121,974
3 30,426,386 332 24,164,285
333 1,675,232 234 1,516,412
& 335 28,701,004 336 22837877
435 192,823,680 436 115,092,132

3E5 170011 366G 12,375

7. 367 17.011 368 12,375
35T 81,003,740 3688 74,171,736

7 369 81,223,740 370 74,171,736
3™ 108303830 380 38,542,435

4,16 381 108303830 382 35,542,435
451 3,278,107 450 2,365,588

393 576,262 394 115,350

395 84,210 206 100,260

.t i) 2,618,636 308 2148 978

350 2,618,635 400 2,149,576

406 330,256,547 406 24,602,210

TOTAL (CAPITAL, RESERVES AND LIABILITIES)

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

Management S.A.
Frofit & Loss account
Far the year ended December 31, 2021
(expressed in CHF)

PROFIT AND LOSS ACCOUNT

Financial year from o1 010172001 ¢ 317122091 (inga CHR)

Credit Suisse Fund Management 5.4

5, mue Jean Monnet

L-2180 Lurembourg

PROFIT AND LOSS ACCOUNT

Reference(s) Current year Previous year
1. HNetturnover 171 =i 449082 325 TO02 3,243,879
4. Other operating income 1713 916 T3 87.774.731 714 1,525,269
5. Raw materials and consumables
and other external expenses 1707 TOT (344,951,907 708 (301,545, 190)
By Other external expenses 1711 10 711 (344,981,929 710 (301,548, 150)
6. Staff costs 1605 BO5 {5,523, Teg) 206 (5,286, 229
a) Wages and salaries 16807 11 BOT {4,889 668) 508 (4,688, TEE)
b Sockl security costs 1502 =] {634,123 810 (507, 054)
i} refating to pensions (243 087 215,615
i) other social security costs {321,026 (381,445)
8. Other operating expenses 1821 1218 821 (1055230 700 600 (15,221,240
14. Interest payable and similar
expenses 1627 627 (1,642,695 628 (1,547,739
a) concemning affiiated undertakings 1629 ] {1,642 628 &30 (1,547, T35
15. Tax on profit or loss 1635 (] (16,796, 4280 636 (12 358 005)
16. Profit or loss after taxation 1667 BET 62500 403 658 3R 173,006
Other taxes not shown under
17. items 110 16 1637 £ 537 (131,678 538 (51,061)
18. Profit or loss for the financial year 1550 665 62120,7456 BT 38,121,574

The netes accompanying form an integral par of the annual accounts

2]
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Motes o the anrual accounts for the year

ended December 31, 2021

. GEMERAL

Credit Suisse Fund Management S.A. (the "Cornpany®) was incorporated on Decernber 8, 1989 in Luxembourg as
a "Sodété Anoryme” governed by Lukembourg law under the name of C3AM Imest Management Company. The
name of the company was changed to Credit Suisse Fund Management Company 5.A on October 15, 2043 and
to Credit Suisse Fund Management S.A by decision of the extransdinary general meeting held on April 285, 2008,

The Company has its registered office at the following address:

5, Rue Jean Mannet, L-2180 Luxemburg.

The Compary is estabizhed for an unlimited period of time,

The objective of the Company is to manage one or more Undertakings for Collective Investment in transferable
secwrities under chapler 15 of the law of December 17, 2010,

On September 5, 2013, the Company was granted officially the AIFM license by the CS5F according to Artide 5of
Chapter 2 of the Luxembourg Law of July 12, 2013 on Allermative Investment Fund Managers.

As of Decermber 31, 2021, the Company managed the follawing funds (the *Furds®):

-

Credit Suisse Logistics Propery Partners
Credit Suisse hdex Fund (Lux)
Credit Suisse Mova (L)

Credit Suisse Viluoso SICAV - SIF
C5 Advanriage (Lux)

CEILS SICAY - BIF

C5 Irvestrent Funds 1

C5 Investment Funds 2

C5 Irvestment Funds 3

C5 Irvestment Funds 4

C35 Irvestment Funds 6

CS Investrment Funds 12

C5 Irvestment Funds 13

C5 Irvestrent Funds 14

CS Real Estate SICAYW — SIF |

Laguna Direct Lending Fund | (Lux) SCSp SICAV - RAIF
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Motes to the anrwal accounts for the year
erded December 31, 2021
(cortirued)

1. GEMERAL (continued)

The Company's accounts are consolidated within the CREDIT SUISSE GROUP corsolidated accounts, the ulimate
parent company domiciked in Zunich, Switzerland. The consolidated accourts are available at s registered office at
Uetlibergstrasse 231, CH-B0T0 durich, Switzerland.

Aftar the restructuring of the Asset Managerment and Investor Services business of Credit Suisse in March 2017,
the Company i a wholly owned subsidiary of Credit Suisse Asset Management & Ivestor Senvices (Schweiz)
Holding AG, incorporated in Switzerland, which is owned 51% by Credit Sulsse Asset Management International
Holding Ltd. and 49% by Credt Suisse (Schweiz) AG.

Price to this, the compary was a fully owned subsidiary of Credit Sulsse Asset Management International Holding
Ltd,

2 SUMMARY OF SIGMIFICANT ACCOUNTING POLICIES

2.1 Presentation of annual accounts

The Company's anmal accounts have been prepared under the historical cost comvention in accordance
with Luxernbourg legal and regulatory requirements,

Accounting policies and valuation rdes are, besides the ones lald down by the modified Law of 19 December 2002,
determined and applied by the Board of Directors.

The preparation of amnual accounts requires the use of certain orifical accounting  estimates, It also
requires the Board of Directors to ewercise its judgement in the process of appldng the accounting
policies. Changes in assumptions may hawe a =ignificant impact on the arnual accounts in the year in which
the assumptions changed. The Board of Directors befieves that fhe underlying assumptions are appropriate and
that the annual accounts fherefore present the financal position and results farly, b addition, the annual
accounts as at December 31, 2021 were prepared taking into consideration the possible impact of the COVID-19
related crisis,

The Board of Directors makes estmates and  assumplions that affect the reported amounts of assets and liabilities
in the next financial year, Estimates ard judgements are cortinually evaluated ard are based on historical experience
and other factors, including expectations of future evenis that are believed to be reasonable under the
crcurnstance s,

The company’s accounting year starts on January 1% and ends on December 51 of each year

2.2 Bases of conversion for items originally expressed in foreign currency
The Cornpany maintains its accounts in Swiss Francs (CHF) and the anmual accounts are expressed in this
currency. Assets and liabilities denaminated in other currencies ane converted into CHF af the rate prevading at the

balance sheet date.

Income and expense transactions are recorded at the rates prevailing on the date of the transactions. Realised gains
ard loszes as well as unrealised loszes are recognized in the profit and loss account.

Cash at bank is fransiated af the exchange rate effective at the balance sheet date. Exchange losses and gains are
recorded in the peofit and loss account of the year.
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2.2 Bases of conversion for items originally expressed in foreign currency (continued)

Crher assets and liabiities are translated separately respectively at the lower o at the higher of the value corverted
at the historical exchange rate o the value determined on the basis of the exchange rates effective at the balance
sheet date, Solely the urveslised exchange losses are recorded in the profit and loss account at the moment of ther
realization.

Where there is an economic link between an asset and liability, these are valued in total according to the method
desaribed above and the net unrealised losses are recorded in the profit and loss account whereas the net
urrealised exchange gains are not recognised.

2.3 Debtors and Creditors

Debtors are carried at ther nominal value, net of any bad debt provisions for amounts not recoverable | Creditors are
carried at nominal value

2.4 Income receivable and charges payable
Fees receivable and payable are recognised on an accrual basis

2.5 Net turnover

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

2.6 Provisions

Prowisions are intended fo cover losses or debits, the nature of which is dearly defined and which, at the balance
sheet date, are either likely to be incurred or certain to be incurred but uncertain as to their amount or the date on
which they will arise.

Provisions may also be created to cower charges which onginate in the financal year under revdew or in a

previous firancial years, the nature of which is cleary defined and which, at the balance sheet date, are either
Ekely to be incurred or certain but uncertain as to their amnount or the date on which they will arise.

3. DEBTORS
The trade deblors becoming due and payable within one year comprise mainly Management fees and other
commission receivable amounting to CHF 40,959,614 (2000: CHF 41,850,493), Please aisa refer to note B ("Met
turnover”),

Crher debtors becosming due and payable within one year mainly refate to receivable from funds and tax advance
payments. Flease alzo refer to note 5
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3. DEBTORS (continued)

The breakdown of olber deblors i as follows:
31.12.2021 31.12.2020
CHF CHF
Tax Advances 13, 714177 13,487,143
Receivable from funds B81,528.238 1,833,429
Other Deblors 144 F27.819
Total ﬂ!lmlﬁﬂﬂ 15 648,391

Recehable from funds consist of fees advanced by Credit Suisse Fund Management 5.8 which will be reimbur sed
by the funds after their launch those usially becoming due and payable within one year. As at December 31, 2021
the balance also includes invoices to be drawn up to the SCF amounting to CHF 79,652,045, Please also refer to
nate 16 fior further details.

4. AMOUNTS OWED BY AND TO AFFILIATED UNDERTAKINGS
A5 at December 31, 2021 amounts owed to affiiated undertakings mainly include:
+ Amounts owed to related companies far SCF recharges of CHF 78,517,537 (2020 CHF NIL) out of which
CHF 70,520,969 is owed to Credt Suisse Asset Management (Schweiz) AG and CHF 7,926,578 to Credt
Suisze AG. Please also refer to note 16 for further detalls.

+ Amourts owed to related companies for Servicing fees (distribution fees) of CHF 9,685,706
(0020 CHF 17,793,580

+ Ampuritz owed to related companies for Irvestment and administration fees as well as platform fees of
CHF 19,142,086 2020: CHF 19,208,638)

+ Amourits owed to related companies for Risk Management senrvice fees of CHF 200,156
(2000: CHF 213,788)

= Amourts owed to related companies for Premises refated costs of CHF 100,358 (2020: CHF 14,308)
* Amounts owed to related companies for Revenus share agreements of CHF 580,182 (2020; CHF 867,381)

* Amourts owed to related companies for Annual contingent payments CHE 25, TO3 (2020: CHF NIL)

Az at Decamber 31, 2021 amounts owed by afflated undertakings mainly includs:

¢ Amounts owed by related companies for Sendcing fees of CHF 4,633,784 (2020 CHF 85,195), The increase
is mainly lirked to the recognition of a receivable foe owerpaid sendenig fees relafing to 2017 through 2020,
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5. TAXATION

The Company is subject to Luxembourg tax regulations applicable to commercial companies, Advances made to Tax
Authorities are recogrised under “other deblors® and the provsion for taxafion for the financial years 2020 and
201 are recognised under "provision for taxation” in the balance shaet,

322021 31.12.2020

CHF CHF

Tax advances 16,484 177 13,487,143
Frovzions for taxation (28,751,004 (22 637,877

5123359132 =%1E ?3:!

€. CAPITAL AND RESERVES

6.1 Subseribed capital

Subscribed capital amounts o CHF 260,000 represented by 500 shares without nominal value.
As at December 31, 2021 the Company did not acguire any of its own shares.

6.2 Legal reserve

Under Luxernbourg law, the Company must appropriate annually at least 5% of its statulory net profits to a Ie?aj
regerve unti the aggregate resenve aquals 10% of the subscribed share capital. Such resene is not available for
distribution, Mo transfer to legal resene is required as the amount allocated has reached 10% of the subscribed

share capital,

6.3 Other reserves

3122021 31.12.2020

CHF CHF

Balance braught forward 35,875,000 22,875,000

Allocation to profit brought forward - §5,000,000)
Allocation to NWT Reserse 2 000,000 2,000,000
Allocation to{fram) available resanes 5 E0Q,000 -
Balance carried forward 44,375,000 36,875,000

T be exernpted from MNet Worth Tax (' NWT") and in aceardance with article Sa of the income tax law, the Company
has allocated five times the amourt of NWT owed 1o the other non-available reserves amounting to a total of

CHF 2,000,000 (2020: CHF 3,000,000).

This aflocation has been approved by the Anral General Meeting of the Shareholders and is maintained for five
conseculive years following the year of allocation

215/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

Credit Suisse Fund
Management S.A,

Motes to the anrwal accounts for the vear
ended December 31, 2021
(cortirued)

6.2 Other reserves (continued)

A at December 31, 20021, the NWT resere balance is recognized under "'Other non-available resenes'’ as below

322021 31.12.2020

CHF CHF

ome 5,500,000 5,800,000
207 5,000,000 B, 000,000
e 4,500,000 4,500,000
2019 3,500,000 3,B00,000
2020 3,000,000 3,000,000
2021 2,000,000 =

23,500,000 21,500,000

In the financial year 2021, no amount was fransferred from the NWT reserve to the profit brought forward, This
arnounts are freely available after having been maintained in the NWT resene for more than B years

6.4 Profit or Loss brought forward

31.12,2021 31.12,.2020
CHF CHF
Profit brought forward B3.815 53,842
Frofit of the previous year 358,121,874 £6,595.973
Allocation frorm NWT Resene - 6,000,000
Allocation to NWT Reserwe (2,000,000 (3,000,000
Dividend paid (30,500,000) (59,600,000)
Allpcation (to)/from available resense (5, 500,000) -
Profit brought forward 20& 789 ﬁﬂ 5

7. CREDITORS

Amounts owed to credit institutions represents mainly kabilities towards affibated undertakings.
Trade creditors mainly relate fo the remuneration of the distributars of the funds.

The major increass is mainly linked to a business combination through which presvous amounts owed to related
companies ara now due 1o third party.

Flease also refer to note 16 for further details
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8. MNET TURMOVER
Fees recerved mainly corsist of Management Fees for CHF 442,810,137 (2020 CHF 3567,652.512).
The management fees are derived from Credit Suisse promoted funds.
The managerment fees are used to remunerate the company for serdees which it performed dreclly and to pay for
defegated funclions, nchuding ericing fees (for distribution), Advisory fees and Administration fees, as furlher
explained under note 10,

The fee rates in relation to management fees are detaled in the respective funds prospectus, annual reports and
agreements in place, and are caloulated based on the net assets of the funds under managemnent.

Management fees are calculated as a percentage of the average Met Asset Value of the sub-funds of the funds and
paid on a maonihly, guarterly or semi anrwal basis,

The remaining amourt of Met Turnover is mainy related to administration fees.

8. OTHER OPERATING INCOME

The increass in Other Operating Income i mainly inked to the booking of meceivables inked fo recharges to the
SCF amounting to CHF 79,652, 045 Flease also refer to note 16 for further details,

Irs adeition, the Compary receqrized a receivable for sendcing fees which is inked to an overpaymnent for the years
2017 through 2020

10. OTHER EXTERMNAL EXPENSES

Oiher external expenses consist of the following

2021 2020

CHF CHF
Servidng fees 136,367,860 121,145,986
Advisory fees 195,245,040 168,472,146
Other fees 11,0024, 602 9208171
Custody fees 2,300,050 2,665,907
Total 344,951,922 301,546,180

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

Advisory fees are paid to the imestment advisers of the funds as a percentage of the average monthly Met Asset
Valuz of the sub-funds of the funds,

Other fees indude administraion fee of CHF 3,733,684 (2020: CHF 4,208,801) as well as other fund related
fees.
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11. STAFF COSTS

2021 2020

Average number of staff
Senior management <] 3
hidde management 13 13
Employess 10 g
Total 28 25
= —

The Comnpany is subject to the Credit Suisse Group compensation policy including the specific local needs in
accordance with Luxembourg reguiatony requirements.

There are no loans, advances o guarantees granted by the Company to the Directors as af December 31, 2001
ard 2020,

12. OTHER QPERATING EXPENSES

The increase in operafing expenses is mainly nked to amounts owed to related comparies for SCF recharges of
CHF T8,517.537 (2020: MIL), Please also refer to note 16 for further details,

The operating expense are further relating to an agreement for technical support senaces for distribution purposes
amounting to CHF 11,527,201 (2020: CHF 11,680,181)

Th balance also incudes the administrative expenses incwrred in the normal course of aperating of the Company
such as the costs charged for the supply of administrative senvces,

13. AUDITOR'S
Audt fees incduded in other operating expenses amount fo CHF 165,195 (2020: CHF 42,354) and only relate to
the audit of the Company’'s annual accounits. The amount increased due to an increase in audit fees for 2021, but
also priar year overruns due fo SCFF matier,

Mo other sendoes have been provided by the statutony auddor,

14. EMOLUMENTS GRANTED TO THE MEMBERS OF THE MANAGEMENT AND SUPERVISORY BODIES AND
COMMITMENTS IN RESPECT OF RETIREMENT POSITIONS FOR FORMER MEMBERS OF THOSE
BODIES
In Accordance with Article 85 of the law of Decarber 19, 2002 (as amended) this information has been omitted as
it is possible to identify the position of a specific member of such bodes.

15. OFF BALANCE SHEET COMMITMENTS AND CONTINGENCIES

There are no off balance sheet contingencies or commitments as at December 31, 2021

218/357



EDINETOOOO
00000000 00000000000000000(E34542)
Oooooooooooobooooooad

Credit Suisse Fund
Management S.A,

Motes to the anrwal accounts for the year
erded December 31, 2021
(cortirued)

16. RECHARGES OF COSTS INCURRED BY SCFF

In the context of the ligudation of the SCFF, subsidiaries of Credit Susse Group AG including the company have
incurred costs on behalf of the SCFF covering sendces performed and still in progress as of December 31, 1.

These costs and related reirvoicing to the SCFF are maindy linked fo advisory fees for restructuring and recovery
activities, investigations, project management and operating expenses to maintain the plattorm supporting the assets
still held by the SCFF.

The es to the SCFF are recogrized in other operating income and other debtors amounting to CHF
Ta, 652,045, This other operating income corresponds to finvoices to be drawn up®,

The total amount of costs incurred by the th\an?%mri the year is recorded in other operating expenses and
amourts o CHF 84,276966 of which CH 517, corresporsd to expenses recharged by afifiated
undertakings still recorded as amounts owed to affilizted undertakings as at Decernber 31, 2021,

The Board of Directors of the SCFF resolved to recognise that these invoices which will be issued by the company
refiect the costs incurred by subsidiaries of Credit Suisse Group AS on behalf of the SCFF as at 31 December
2021, The Board of Directors of the SCFF also pointed out that it keeps the right at any paoint in time in the future
to request the performance of an assessment from an independent third party as to any element of the costs
charged, as well as their allocation to the relevant sub-funds and share-classes. Should the Board of Directors of
the SCFF determines in the future that such assessment is appropriate based on relevant facts and drcumstances,
such assessment would be performed price to the payment of any invoices.

Az a consequence, the Board of Directors has po reason to beliews that such recharges will not be barme by the
SCFF

17. SUBSEQUENT EVENTS

In response fo the war in Ukraine since late February D002, the US, EU, UK, Swilzedand and other courtries
across the world imposed severs sanctions against Russia's financial systern and on Russian government officials
ard Rissian business leaders,

The Company i assessing the impact of the sanclions aready imposed, and potertial future escalalions, on its
business. As at year end, the investment of the funds managed by the entity in these restricted securities only
constifuted 0,1% of fotal assets wnder management which would not have any impact on going concern
assessment for the company. The recent dewelopments may affect the Company's financial performance, albeit
given the early stage of these developments, it is not yet possible to fully estimate the size of any reasonably
possible losses.

There have been no other matenial events after the reporting period that would require disclosure or adjustment 1o
the December 31, 2021 Company annual accounts,
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Credit Suisse Asset Management Schweiz AG

100
2021 12 31
97,909,909 138 1,215
Credit Suisse Luxembourg S.A.
2022 501,284,821.29 707 1,625

Société anonyme
2180

Credit Suisse Fund Services Luxembourg S.A
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18,709,678.93

26 3,937
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1993
2002
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2010
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2013
2013
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No.1060 2009
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2022 14
1915 10
1993
2002 12 20
SICAR 2004
2007 13
2010 12 17
2013 12
2016
39
46
EC 2009 65 EC EC
EU No0.1095 2010
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2011 61 EU
2011 61 EU

EU No.231 2013
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No.596 2014

2016
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ESMA
2010 16
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1286 2014
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2014 17 EU
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2017 14
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UCITS
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2009 13
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EU 2016 438 EU 2016 438
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UCITS 2010 15
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1983 25 85 611 EEC UCITS
1988 30
2002 UCITS 2001 107 EC 2001 108 EC
UCITS 1988 30
2010 UCITS 2002
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SIF
SIF
UCl SIF
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2007
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AIFMD EU
AlF
2013 AIFMD
2010 2007 1915 1993 2004
SICAR
2013
AIFMD
AlF AlF

AlF 2013 AIFMD
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AIFMD 2013 AlF AlF
2013
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AlF
2013 AIFM
2016 12 2010 2013 UCITS
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2018 2010 2013 AIFM
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2010 AIFM EU AIFM
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UCITS AIFMD
2016 10 11 2010 UCITS
UCITS
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CSSF
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MMF 2018 21
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2010 15 2010 16
UCITS AlF AIFM
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1915 sociétés
anonymes
3.2.1 SICAV
3211 2010 SICAV
2010 UCITS UClI  SICAV
2010 SICAV
société anonyme
SICAV 1915 2010
3.2.1.2 2007 SICAV
société anonyme 2007 SICAV
société en commandite par actions
société en commandite spéciale sociéeté en
commandite simple société a responsabilité limitée
SocCiété coopérative organisée
sous forme de société anonyme 2007
SICAV
2007 1915
2007 SIF

3.213 2010 2007 SICAV
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2010
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SICAV
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SICAV
SICAV
3.2.3
2010 15 UCITS 16
SIF
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2009 65 EC
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UCITS 16 3.4 CSSF
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CSSF  SICAV

4.1 2010 2007
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2007 ucl
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CSSF
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4.1.2 2010
SICAV 2010
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4.1.3 2007
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SIF SIF
2010 ucl
2007
2010 SICAV
FCP
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FCP
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4.2.4

25

2010

2010

2010

UCITS
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1915

UCITS
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420

19

2010
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2010
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19 FCP
20 2002 2008
UCITS 2007 CESR
2007 19 EU 2007 16 EC
2008 19 CSSF 2002
2008 08 339 08
339
08 339 2002 2010
2002 2008
UCITS 08 339
2008 11 26 CSSF 08 380
2008 CSSF UCITS
CSSF 08 356 08 356
08 356

08 356 UCITS

UCITS

CSSF 14 592 ETF ETF UCITS ESMA
UCITS

2018 21 MMF MMF
Ucl MMF MMF
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MMF MMF
VNAV VNAV VNAV MMF
MMF MMF UCITS
2009 65 EC 2010
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2010 UCITS
UCITS ucCl 2010
CSSF 2010 CSSF 10 05
UCITS 85 UCITS
UCITS 15
2010 41
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2010 15
3.1
2010 15
CSSF 2010
société anonyme société a
responsabilité limitée société coopérative

société coopérative organisée comme une société anonyme

265/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



société en commandite par actions

2010 1915 1915 15
CSSF
CSSF
CSSF
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2009 65 EC UCITS
UCl
2009 65 EC
UCITS 2010
UClI
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2013 AlF  AIFM CSSF
AIFM 2013

101 UCITS
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2010 15
2010 UCITS
UCITS
2010
2009 65 EC
2010
2010 15
2010
3.4 UCITS
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UCITS AIF

CSSF

CSSF

CSSF

CSSF

2022

4.1
4.1.1 UCITS
2010

16

18 698
CSSF
MiFID
CSSF 22 811 UCl
CSSF 22 811 UCl
UCl IML 91 75 1991
22 811 UCl
2023 30
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UCITS
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EU
EU
UCITS
UCI CSSF
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PRIIPs PRIIP EU
1286 2014
PRIIP
PRIIP
PRIIPs 2018 UCIS
UCITS
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4.1.3

UCITS
2011
2010 19 CESR 10 049
2017 14
2017 1131
2010
2009 65 EC
2010 43 EU 2010 12 22
2009 65 EC 2010

2010 12 22 CSSF No.10
EU

MMF
EU
2010
CSSF No.10
2010 44 EU
EU

2011 15 CSSF

ESMA

2018 23 CSSF

2022

UCITS

UCITS
11 509

2012 CSSF 12 540

ETF UCITS

2014 30 CSSF 14 592
18 698
UCl
16 CSSF 22 811
2010 UCITS

UCITS
16 644
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4.2

SFT EU No.648 2012
2015 11 25
2008 48 EC 2014 17 EU

No.596 2014

EU 2016 1011

2019 11 27
2088
EU 2019 2088
2020 18
852
2019 13
ESMA UCITS AlF
2021
ESMA
UCITS
2010 129
CSSF
2010 129 CSSF
2010 UCITS
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FCP FCP CSSF

CSSF
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2010 129
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2010
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2010 27

2005 CSSF
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UCITS 2009
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CSSF 2010
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1915
RESA
2010 154
réviseur d'entreprises agréé
UCI CSSF
UCl
CSSF
CSSF
CSSF
12 17 CSSF 21 788 CSSF 21 789
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CSSF 02 81

CSSF

UCITS CSSF eDesk
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UCITS

2022 30
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2022 30
CSSF
UCITS
2010 155
2010 147 CSSF  UCl

IML 97 136 CSSF
2010

08 348

CSSF

1915 2010
d'investissement

5,000,000
10
2010 CSSF

2021 12 31

eDesk

CSSF

CSSF

CSSF
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CSSF
UCITS
2010
2010 27
2014 65 EU
2010
UCITS
108
UCITS
UCITS
2010 27
UCITS

110

CSSF 2010 108
20 30 50
UCITS
2010 108
102
SICAV
2010 27
11
UCITS CSSF
108
CSSF 2010
2010 109
2010 109
SICAV 2010 27
2010 27 SICAV 2010
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UCITS 2010 27
2010 111

2010 18 34

2010 27 SICAV
FCP UCITS 2010

UCITS 2010 27 SICAV 2010
42 oTC

2010 27 SICAV
FCP UCITS 2010 47 150
163

UCITS
UCITS
2010 27 SICAV 2010 54

SFT 13 14
CSSF
2010 UCl
2010
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2010 16
2010 125
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2010 16 2010 125
2010 12 SICAV 2010 95
FCP UCITS 2010 13 SICAV
2010 99 6b 6¢

UCl 2010 150 158

2010 18 34
2010 125

AlF  AIFM 2013 10

2010 125 2013 16 17
2010 125 2013 13
2010 125 2010 11 2013
2010 125 2013 14

2010 125 2013 18
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2010 125
2013 20
125
UCl
UCl
5,000,000
EU
5,000,000

CSSF

21
AlF
2013 30
CSSF
UCl
2013 34 EU
CSSF
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2009 65 EC 9%
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CSSF
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4.3
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2010
FCP SICAV
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4313 CSSF
4.3.2
4321
FCP
CSSF
2010 145
CSSF
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Caisse de Consignation
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CSSF
143 CSSF
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2013
2013 15 AIFM
2013 12
2013 AlF
AIFM 2013 2013

AlF
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2013 AIFM
AIFM  AIFM
AlF
AlF
AlIFM
AlF
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AlF
AlF
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AIFM 2013
AIFM
AlIFM AlF AlF
AIFM CSSF
AIFM
AIFM AlF
AIFM  CSSF
AIFM  AIFMD 1.6
SIF
2013 AIFM

1.1 AIFM
1.1.1 AIFM

CSSF

AIFM

AlIFM
AlIFM

AIFM
AlF
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CSSF
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AIFM
AIFM  AIF AlF AlF
AIFM
AIFM  AIF AlF
AIFM AlF
AIFM AlF AIFM
AIF 2013 AlF
AIFM
2003 41 EU 19
AIFM 2013
AlF
1.1.2 AIFM
AIFM CSSF
AIFM

AlIFM
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AIFM 2013 AIFM AIFM
AlF
AIFM EU EU AlF
AIFM
AIFM 2013
AIFM CSSF
CSSF

CSSF 18 698

3.4 AIFM
1.2 AIFM
AlIFM
UCITS 2010 15
2010 125 125 16
2010 UClI
2007 SIF
2004 SICAR
2013 AlIFM
2010 2007 2004
2010 2007 2004

1.2.1 15

AIFM

AlF

AlF
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UCITS 2010 101 15 UCITS
UCITS 2010 15 CSSF
2013
CSSF AIFMD AlF
AIFM 15 3
1.2.2 16
16 AlF AlIFM
125 125 126 16
CSSF

société anonyme

a responsabilité limitée société coopérative

AIFM
AIFM

2010

société

société coopérative organisée comme une société anonyme

société en commandite par actions

CSSF
CSSF
CSSF
CSSF
CSSF
2010 125 2010

125

AIFMD AlF
AIFMD AlF

AIFMD AlF

2010 89
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2010 88
2013
AlF
CSSF
AlF
CSSF CSSF
88
2013
30
AIFMD AlF
125

2010 125

AlIFM
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CSSF
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2010

2013

2010

2010 125
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2010
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88
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2010

CSSF

125,000
CSSF

2010
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CSSF
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2010 125
625,000
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2010 16
12
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2013
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2010
2010
UClI
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réviseurs
d'entreprises agrées
CSSF
CSSF
16 3.4 CSSF 18 698
1.3
2013 AIFM
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2013 18
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CSSF

302/357



AIFM
AIFM
AlIFM
AIFM
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AIFM
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AIFM
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1.4
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303/357

EU

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



AIFM  AIFM
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AlF

AIFM AIF

AlFM
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2013
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20
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AlF

AlIFM

1.4.2

1.4.3 CSSF
2013

AlIFM

AIFM EU AlF EU
AlF
AlF
AIFM EU AlF EU
CSSF
AlF 2004 109 EC
141 AIFM
AlF
22 AlF  CSSF
AIFM AlF AIFM
AIFM AIFM
AIFM AlF
EU AIF EU AlF

AlF

AlF

AlF

AIFM
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AlF
AlF

AlF
2013

AlIFM

AlIFM
142
AlF
1.4.4

AlF
AIFMD
10
AlIFM EU AlF
AIFM
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10 AlF
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1.5
2013

1.5.1
2013
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1.4
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2013 2013
SIF
2013 19
2007 SIF 2004 SICAR AIFMD
1993
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1993
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AlF CSSF CSSF AIF 2013
UCITS UCITS UCl
CSSF CSSF
18 697
CSSF 18 697
CSSF
2013 AIFMR 2007
2004
AlIFM AlF
AlF SIF SICAR AlF
AIFM SIF SICAR
1.5.2
2013 AlF
2013 AIFMR
AlF
AlF
2013
AlF AlF

AlIFM

308/357



AIFMD 21

2013
AlF
AlF
1.6 AIF

2013 EU AIFM EU EU AlF

AlF  AIFM
AIFM
AlIFM

AlF
AlIFM

2013
2.1 2010
2.1.1

2013

2010 2010 UCITS
UCITS
UCITS
EU
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EU
UCITS
2010
CSSF UCITS
2.1.2
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AlF
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IML 91 75
10
10
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OECD
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2 MMF MMF
UCl MMF MMF MMF
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2013
AIFM 2011 61 EU
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2013
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AlIFM
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2132 16

2.1.4
2141

2010

2013

2142
2010 150

2010

2013

AlIFM

AlIFM

CSSF

2013
88

2010

CSSF

AIFM
AIFM
2013
16
CSSF
AIFM

129

2013 AIFM

CSSF

FCP

CSSF

311/357

EDINETOOOO

OO0000000DO000DO000000000000O(E34542)

OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

2010 2013 AlIFM
2013 AIFM
AIFM
412 2018
EU PRIIP
PRIIP
PRIIPs KID
PRIIPs 2018 UCITS UCITS
UCITS 2019 12 31
2018 UCITS KIID

UCITS KIID  PRIIP KID

2143
2010 129 UCIT
CSSF
2010 129 CSSF

2005 CSSF 05 177

312/357



CSSF CSSF
2010 153
1915 461 SICAV
1915
RESA
2010 154

réviseur d'entreprises agréé

UCl CSSF
UCl
CSSF
CSSF
CSSF

313/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

CSSF
2021 12 17 CSSF 21 788 CSSF 21 789
CSSF 21 790
2002 12 CSSF 02 81
CSSF
CSSF eDesk
CSSF
2010
2022 30
eDesk
2022 30
CSSF

CSSF

2021 12 31

314/357



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

2010 155 CSSF
2010 147 CSSF  UCl
UCl
IML 97 136 CSSF 08 348 CSSF 15 627
2010
CSSF
1915 2010

fonds d'investissement

5,000,000
10
4.2
2.1.5
3 UCITS

15 AIFMD

2.1.6
4.3 2010
2.2 2007 SIF
2007 13 2007

2007 1991 19

315/357



2007

2.2.1

2.2.2

SIF

SIF

SIF

2007

SIF

2007
2007

SIF

2010 UCl 2007
SIF
2007 AIFMD 2013
2007 SIF
AIFMD AlF SIF
AIFM SIF
UCl
SIF UCl
UCl
2003 71 EC
2012
2010 73 EU
125,000 SIF
2006 48 EC
2004 39 EC 2009 65 EC
SIF

SIF

316/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EU

SIF

CSSF  SIF

SIF

OECD

CSSF
CSSF  SIF

UCl MMF
MMF
2.2.3

2013

UCl 2010

2007
CSSF

SIF

SIF

OTC

MMF
MMF
MMF
AIFM
2010
AlF

07 309

30

SIF

MMF

SIF

15

16

2007

UCl

UCl

SIF

MMF

SIF
2013

317/357

SIF

SIF

30

UCl

SIF

SIF

EDINETOOOO

OO0000000DO000DO000000000000O(E34542)

OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

AIFM AIFM
AIFM AIFM
15 SIF AlIFM
AlIFM
16 SIF AlIFM 2010
125 125 126 16
2.2.4 SIF
2241
SIF  CSSF
SIF
2010 UCl
2010 UClI CSSF  SIF SIF
SIF
CSSF
2242
2007
CSSF 2018
SIF SIF
PRIIP KID 2018 UCITS KIID

412 SIF

318/357



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

SIF PRIIP
2.2.5 SIF
2007 SIF
2012 13 CSSF 12 01
SIF
réviseur d'entreprises agréé

UCITS 1915 461
SICAV

SIF

SIF

2007 56 SIF CSSF
CSSF

2021 12 17 CSSF 21 788 CSSF 21 789 CSSF

21 790 2002
12 CSSF 02 81

319/357



CSSF

SIF

CSSF

2022

2022

CSSF

2.2.6
SIF
2007
AIFMD
AIFMD

30

30

CSSF eDesk
2010 SIF
2023 30
eDesk
SIF
2021 12 31
AIFM SIF
AlF SIF
15

320/357

CSSF

2007

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



19
2.2.7
4.3
2.3 2004
2004 15
2007
2.4 2016
2016 28
RAIF

1993
2013 19
2013 24
1993 26
2007 SIF
SICAR
2004 15 2004
2004
RAIF
2016
RAIF
AlF SIF SICAR
RAIF  CSSF
SIF SICAR RAIF
RAIF AlIFM

321/357

2013
SIF
SICAR
SIF
23
RAIF

AIFMD

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



2.5

2.1

AlF

SFDR

SFDR 2021

SFDR

UCITS

EU

AlF RAIF
RAIF
SFDR
SFDR
10
RTS
SFDR
AIFM

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

AIFM 2013 AIFMD
EU

AlF

EU 2019 2088

ESG

SFDR
2023

322/357



EU
2.2
IBIP
SFRD
2.3

2.4

IBIP

IBIP

IORP

PEPP

AlF

PEPP

UCITS

UCITS

SFDR 17

323/357

AIFM

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



2.5
2.6

SFDR

AIFM
AlF UCITS

3.1

SFDR
3.1.1 SFDR

SFDR AIFM

3.1.2 SFDR

SFDR

UCITS

PASI

324/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



PASI
PASI
PASI
2021 31 PASI
2007 36 EC 2017 17
3.1.3 SFDR
AIFM AIFMD UCITS
3.2
31
3.2.1 SFDR

SFDR
SFDR

500
SFDR

EU 2017 828

UCITS

325/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

SFDR
SFDR
SFDR PASI 312
PASI
PASI SFDR 11
3.2.3
SFDR PASI 2022
12 30
SFDR PASI
PASI
2021 10
SFDR
AlF 23

UCITS

326/357



RTS
SFDR
SFDR
SFDR
EU
2008 48 EC EU No 596 2014

2016

SFDR

EU

327/357

EU

EU 2016 1011

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

3.2.2 SFDR 10
SFDR 10
SFDR
SFDR 11
3.2.3 SFDR 11
SFDR 11
3.2.4 SFDR 13
AIFMD UCITS

SFDR

RTS

328/357



2.1

2.2

2.3

2.4

2.5

2.6

RTS

SFDR

SFDR SFDR

ESG

AlIFM

21

EU 2020 852

EU 2020 852 10

EU 2020 852 16

329/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



RTS ESG
6.1
6.2 RTS
6.3 RTS

RTS

EU CBDF

EU 2019 1156 2019 1160 CBDF
2019
CBDF
AlF
CBDF
CMU

EU
2019

CBDF AlF
UCITS
AIFMD UCITS

EU

20

2021
UCITS

CBDF

2019

330/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

EUVECA EuSEF
CBDF UCITS AIF
CBDF AIFMD EEA
EEA EU
AIF 2021
3.1
CBDF EU AIFM AIFM
EU AIFM AIFMD
AIFMD EU EU AIF
EU
EUAIFM  AIF
AlF
AIF
CSSF AIFMD
AIFM
AIF
CBDR

2013 12 AIFM CSSFFAQ 21

331/357



3.2
CBDF

AlF

AlF

EU AIFM

NCA

AlF

AIFMD

NCA

EU AIFM

18

EU AIFM
AlF
NCA
EU AIFM
AIFMD
AlF
AIFMD
EU AIFM  AlF
AlF
AIFMD
EU AIFM 18

CSSF

332/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EU AIFM

CBDF
2023

2013 12 AIFM

UCITS

2022
2019 1156

AIFM
18

UCITS AIFM

EU AIFM

AIFMD

UCITS
CSSFFAQ 21
2021
CBDF UCITS
AlF
ESMA

2013

ESMA

AIFMD

MiFID
EU

333/357

EU AIFM

EU

EU AIFM

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



4.1
UCITS EUAIFM  UCITS AIF
UCITS AIF
UCITS AIF UCITS
AIFMD UCITS
KIID AIFMD 23
AIF
AIF
KIID
KIID
UCITS KIID AIF
KIID
KIID
CBDF UCITS AIF
ESMA 2020 11 CBDR
4.2 NCA
UCITS AIF NCA  UCITS

EU AIFM  UCITS AIF
2019

NCA UCITS AIF
UCITS AIFMD

334/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

2021
CBDF UCITS AIFMD

UCITS EU AlF

5.1
UCITS EU AIFM
UCITS EU AIFM
UCITS EU AIF AlF ELTIF
30
UCITS EU AIF
UCITS EU AIF
UCITS EU AIF
UCITS EU AIF
UCITS KIID AIFMD
UCITS EU
AlF
AlF AlF

AlF 36

335/357



5.2

6.1

6.2

EU AIFM
CBDF UCITS EU AIFM
NCA
UCITS EU AIF
15 UCITS AIFM
NCA ESMA
2021
CBDF UCITS AIF
UCITS
EU EU EU AlF
EU EU AIFM
UCITS
UCITS AlF
NCA
UCITS AIF
UCITS AIF UCITS AIF
UCITS AIF UCITS AIF
NCA

336/357

NCA

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

CBDF UCITS AlF
UCITS AIFM
CBDF
UCITS AIFM
UCITS AIFMD
2021
7.1 UCITS
CBDF UCITS
UCITS NCA
UCITS
UCITS
NCA UCITS
UCITS NCA
NCA
CBDF UCITS NCA
UCITS UCITS UCITS
NCA UCITS 15
UCITS NCA  UCITS NCA
7.2 AIFMD
AIFMD AIFMD EU AIF
EU AIFM  AIFM
EU AIF NCA

NCA

337/357



NCA

EU AIFM

CBDF
NCA

NCA

EU AIFM

NCA

NCA
AIFMD

EU AIFM

NCA

NCA
EU AIFM
EU AIFM

NCA

338/357

EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo



EDINETOOOO
OO0000000DO000DO000000000000O(E34542)
OOooooooooooooooooOo

2021 30 28

2021 12 24 29

339/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

CS 12

CS 12
2022 31

2022 31

2022 31

2016 23 2016 23

2016 23

340/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

2016 23

2016 23

341/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

2022

342/357



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
Ooooooooooooooooooad

Audit report

To the Unitholders of
CS Investment Funds 12

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of CS
Investment Funds 12 (the "Fund") and of each of its sub-funds as at 31 March 2022, and of the results of their operations
and changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements

relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:
the Combined Statement of Net Assets for the Fund and the Statement of Net Assets for each of the sub-funds as at
31 March 2022;
the Combined Statement of Operations / Changes in Net Assets for the Fund and the Statement of Operations /
Changes in Net Assets for each of the sub-funds for the year then ended;
the Statement of Investments in Securities for each of the sub-funds as at 31 March 2022; and

the notes to the financia statements, which include a summary of significant accounting policies.

Basis for 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 | 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 financia
statements" section of our report.

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

We are independent of the Fund 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 financial statements. We have fulfilled our other ethical responsibilities under those ethical requirements.

Other information

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

Our opinion on the financial statements does not cover the other information and we do not express any form of

assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information identified

above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
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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 of the Management Company for the financial statements

The Board of Directors of the Management Company is responsible for the preparation and fair presentation of the
financial statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation and
presentation of the financial statements, and for such internal control as the Board of Directors of the Management
Company determines is necessary to enable the preparation of financial statements that are free from material

misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Management Company is responsible for assessing
the Fund's and each of its sub-funds 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 of the Management
Company either intends to liquidate the Fund or close any of its sub-funds or to cease operations, or has no realistic

alternative but to do so.

Responsihilities of the "Réviseur d entreprises agréé" for the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole 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 1SAs 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

financial statements.

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 financia statements, 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;
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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 Fund'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 of the Management Company;

conclude on the appropriateness of the Board of Directors of the Management Company's 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 Fund's or any of its sub-funds 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 financial statements 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 audit report. However,

future events or conditions may cause the Fund or any of its sub-funds to cease to continue as a going concern;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financia statements represent the underlying transactions and events in a manner that achieves fair
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.

Luxembourg, 8 July 2022
PricewaterhouseCoopers, Société coopérative
Represented by
Sandra Paulis
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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 2021, 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 2021,
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 annua 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 fair
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, 30 June 2022
Represented by
Alain Maechling
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Audit report

To the Unitholders of
CS Investment Funds 12

Our opinion

In our opinion, the accompanying financial statements give a true and fair view of the financial position of CS
Investment Funds 12 (the "Fund") and of each of its sub-funds as at 31 March 2021, and of the results of their operations
and changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements

relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise:
the Combined Statement of Net Assets for the Fund and the Statement of Net Assets for each of the sub-funds as at
31 March 2021;
the Combined Statement of Operations / Changes in Net Assets for the Fund and the Statement of Operations /
Changesin Net Assets for each of the sub-funds for the year then ended;
the Statement of Investments in Securities for each of the sub-funds as at 31 March 2021; and

the notes to the financial statements, which include a summary of significant accounting policies.

Basis for 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 (ISASs) as adopted for Luxembourg by the "Commission de Surveillance du
Secteur Financier" (CSSF). Our responsibilities under the Law of 23 July 2016 and | 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 financia
statements" section of our report.

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

We are independent of the Fund 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 financial statements. We have fulfilled our other ethical responsibilities under those ethical requirements.

Other information
The Board of Directors of the Management Company is responsible for the other information. The other information
comprises the information stated in the annual report but does not include the financial statements and our audit report

thereon.

Our opinion on the financial statements 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 financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements 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 of the Management Company for the financial statements

The Board of Directors of the Management Company is responsible for the preparation and fair presentation of the
financial statements in accordance with Luxembourg legal and regulatory requirements relating to the preparation and
presentation of the financial statements, and for such internal control as the Board of Directors of the Management
Company determines is necessary to enable the preparation of financial statements that are free from material

misstatement, whether due to fraud or error.

In preparing the financial statements, the Board of Directors of the Management Company is responsible for assessing
the Fund's and each of its sub-funds 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 of the Management
Company either intends to liquidate the Fund or close any of its sub-funds or to cease operations, or has no realistic

alternative but to do so.

Responsibilities of the "Réviseur d entreprises agréé" for the audit of the financial statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements 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 I1SAs 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, individualy or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these

financial statements.

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 financial statements, 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;
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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 Fund'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 of the Management Company;

conclude on the appropriateness of the Board of Directors of the Management Company's 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 Fund's or any of its sub-funds 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 financial statements 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 audit report. However,
future events or conditions may cause the Fund or any of its sub-funds (except for Credit Suisse (Lux) Portfolio

Fund Reddito EUR where a decision to liquidate exists) to cease to continue as a going concern;

evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and
whether the financial statements represent the underlying transactions and events in a manner that achieves fair
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.

Luxembourg, 30 June 2021
PricewaterhouseCoopers, Société coopérative
Represented by
Sandra Paulis
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