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Credit Suisse Fund Management S_A.

(o]
12 Lux
usb Lux usb
Lux uSb
Lux usb
2022 10
155,856,345 50.88
39,813,061 13.00
21,307,808 6.96
867,074 0.28
447,978 0.15
203,224 0.07
92,813 0.03
73,287 0.02
35,986 0.01
21,342 0.01
9,915 0.00
218,728,833 71.41
54,558,499 17.81
8,719,015 2.85
4,432,172 1.45
3,807,520 1.24
3,796,346 1.24
2,193,174 0.72
2,169,180 0.71
1,915,255 0.63
601,772 0.20
430,407 0.14
404,102 0.13
249,815 0.08
237,565 0.08
232,485 0.08
181,799 0.06
156,598 0.05
95,396 0.03
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84,181,098 27.48
302,909,931 98.89
3,385,048 1.11
306,294,979
100.00
45,411
2022 10 31 UFJ

148.26
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Lux usb
2022 10

155,147,439 48.52
67,984,822 21.26
33,508,686 10.48
1,418,193 0.44
702,405 0.22
507,974 0.16
232,091 0.07
183,600 0.06
90,212 0.03
53,465 0.02
24,833 0.01
259,853,720 81.26
37,399,860 11.70
4,595,660 1.44
3,484,821 1.09
2,519,833 0.79
2,121,027 0.66
1,464,289 0.46
1,446,120 0.45
1,432,940 0.45
489,407 0.15
374,298 0.12
372,211 0.12
238,920 0.07
190,768 0.06
181,799 0.06
156,598 0.05
131,980 0.04
120,892 0.04
56,721,422 17.74
316,575,142 99.00
3,199,253 1.00

319,774,394
47,410 100-00
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Lux usD
2022 10

70,386,622 41.26
40,043,984 23.47
38,508,374 22.57
1,500,914 0.88
806,465 0.47
451,740 0.26
206,386 0.12
163,095 0.10
80,188 0.05
47,329 0.03
22,108 0.01
152,217,205 89.22
10,019,768 5.87
1,414,415 0.83
966,622 0.57
951,880 0.56
711,654 0.42
638,610 0.37
361,530 0.21
286,314 0.17
80,820 0.05
51,649 0.03
31,815 0.02
25,223 0.01
15,540,300 9.11
167,757,505 98.33
2,848,572 1.67

170,606,077
25,204 100.00
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2022 10
Lux usb
acc BH
acc

2021 11 432,208,099.90 | 64,079,172,891 317.44 47,064 11,314
12 435,186,554.65 | 64,520,758,592 321.16 47,615 11,438

2022 419,898,479.52 | 62,254,148,574 310.41 46,021 11,054
411,969,284.94 |1 61,078,566,185 304.30 45,116 10,834

402,188,276.98 | 59,628,433,945 304.69 45,173 10,833

380,897,626.83 | 56,471,882,154 291.81 43,264 10,368

375,253,693.68 | 55,635,112,625 291.47 43,213 10,348

350,198,109.72 | 51,920,371,747 277.34 41,118 9,839

356,771,289.35 | 52,894,911, 359 287.49 42,623 10,174

345,289,860.14 | 51,192,674,664 280.60 41,602 9,901

325,143,659.37 | 48,205,798,938 264 .88 39,271 9,315

10 306,294,979.25 | 45,411,293,624 267.82 39,707 9,389

BH acc 2017 10,000

6/85



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

Lux usD
acc BH
acc
2021 11 426,534,928.46 | 63,238,068,493 351.52 52,116 12,154
12 442,286,862.73 | 65,573,450,268 357.63 53,022 12,358
2022 430,362,996.45 | 63,805,617,854 342.39 50,763 11,828
426,412,815.59 | 63,219,964,039 335.30 49,712 11,581
428,069,419.28 | 63,465,572,102 339.12 50,278 11,706
408,094,284 .24 | 60,504,058,581 320.62 47,535 11,056
402,032,914.20 | 59,605,399,859 319.63 47,388 11,010
364,088,540.01 | 53,979,766,942 300.16 44,502 10,329
379,345,705.51 | 56,241,794,299 313.78 46,521 10,768
365,336,763.04 | 54,164,828,488 305.01 45,221 10,437
329,796,175.88 | 48,895,581,036 283.80 42,076 9,678
10 319,774,394.43 | 47,409,751,718 290.05 43,003 9,858
BH acc 2017 10,000
Lux usb
acc BH
acc
2021 11 215,721,301.71 1 31,982,840,192 355.87 52,761 12,761
12 222,690,041.41 | 33,016,025,539 363.66 53,916 13,030
2022 211,466,501.43 | 31,352,023,502 345.61 51,240 12,382
210,109,028.99 | 31,150,764,638 336.71 49,921 12,058
216,699,854.49 | 32,127,920,427 343.81 50,973 12,306
202,435,884.15 | 30,013,144,184 321.62 47,683 11,499
202,970,954 .47 | 30,092,473,710 320.12 47,461 11,434
183,924,825.06 | 27,268,694 ,563 295.86 43,864 10,558
195,681,843.90 | 29,011,790,177 312.10 46,272 11,105
184,474,258.07 | 27,350,153,501 301.74 44,736 10,698
168,685,682.16 | 25,009, 339,237 276.29 40,963 9,763
10 170,606,076.69 | 25,294,056,930 284 .59 42,193 10,026
BH acc 2017 12 10,000 2018
11 2018 19 2018 31

2018 17 10,000
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2022 10
Lux uUsb
Lux Usb
Lux uUsb
2022 10
Lux Usb
acc BH acc
2021 11
16.51 17.89
2022 10
Lux uUsb
acc BH acc
2021 11
18.72 20.11
2022 10
Lux uUsb
acc BH acc
2021 11
21.70 23.06
2022 10

100x%
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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 16.61 17.91
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 18.90 20.23

9/85



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

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 21.74 23.05
100x%
2022 10
BH acc 2017 10,000
\.' =] Ir = ETF10 :-I 7= &) fali :.:I.-'_: .:._:. j | 4
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gm*? HREENGE — OStUREEERoREER) (B 533 o % RREENSE — IDUtURREERORE R (BRX 4;;
-450 11,500
2 ﬁ';ﬂ 11,000 f#v‘#ﬂwﬁﬂxa -4D0
mwwwﬂw ; 300 10.500 ;‘J"r"1
250 10000 P P ﬂqﬁ-mw
200 200 gs00 Wy F \
“150
150 - 100 8,000 =300
-5 B.500-
100 0 8,000 250
SO0 XA 20041 A5 -AE0 | 20HTNT 281 ) 20K AT 2028 2R 20178 201811 2018011 2030011 202111 202210

G SRR TP OERERIERTL T SVET, ST ABHRET (acc) il 201 VB H I8 LRI,

10/85



EDINETOOOO
00000000 00000000000000000(E34542)
OoooooooooooboooOn

Lux usD
ST ABHEN (ace) FEEIFH SSABHERT (acc) BHIES
[EER) —_—1 (EEHERL) (A —_ (EFEEL)
400 RHREEH LR OYC AR O ER) £ 13,000 EREERSR) T RO () <00
-450
330 -400
- 350
a.u:. 300
250 -250
-200
200 -150
s - 100
150 24

1m:. " i " i i i i i |a- Em i i i " |m
aliap ek R T e ) B A R B S B [ e = e e o 2Te 20801 20191 2080401 2021711 202210
GHISRERRLY S D OB EREMERETL TEYET. 47 ABHMET (acc) EHERH201 TESA4BICEREML R LI,

Lux usD
S5 ABHENL (aoc) FEEFH ZSABHERT (acc) BEIES

(HEL) RS R — QYRR ER O R (R (F3} BREEESE — DNCURREERORE e (B
400 250 13500 g 250
550 12500 |
: 1
- o =
150 11,000
250 10500 ' -150
& =100 10,000
200 8,500
L0 9,000 100
150 B.500
B.000-
1m. A L i " " i 4 'ﬂ Tm. i i i i .ﬁ
20021 XHAA 1 0 200501 2601 201Tn1 200841 X B0 202k 2Rl 2077 201841 200841 2001 2021011 20220

) I AR Y O TR ERSER T TEVEY. 27 ABHRR T (ace) RHIERE201 TETH I 2RI EREM Sk, 20188
1 AELTF20188 T AL BEESOHRELANTLN. 201881 BEITF201 558 RICHE S NH TN ELL.

INTHEDHE B~

Lux

SFABHFI-(ace) TAELERH 2SZBHART (acc) B

(140
an

10 -
uEA—_-—-E—E—E—E—‘-m—E—_ ~ m—d-j—ﬂ—‘—n—iu]—‘
=10
=0 20128 2013E 2014E 20155 206F 201TE 2016S 20N0% 20x0E 2¢1E 0XE e 2012F 0135 H14E 0058 16T A17E WIEF ANLE A00E AT W28
() EEE (%) =100x (a-b) b
A=A (202202 TIR10AFR) 0§ DS E B ER (SN O-S i & OS5 EE i )

b=Si R A DA | DR S (R S0 (5 ABHMRT (ace) SR DLVTR. 201 T2 10,000M)
ks, PRSI FR SR EY A,

11/85



EDINETOOOO
00000000 00000000000000000(E34542)
OoooooooooooboooOn

Lux usb

FZABREN (acc) BT FZABHART (ace) B &0ES

10
u" i i i i NS

=10

=20

D01ZE 2015 H014F 0158 D165 2017F NIET W8T AT N2 HEN _mﬁlE'l 20135 20145 20155 20165 20175 20165 20195 2020% 2A021% 20208

() s (%) =100% (a—b) - b
=R (2022EIC DU TIR 1D FRE) 0§ T4 0BRSS RN O 2 & & SR bt A 30
b= R R AR S DA O D 1 O B R RS (R 5 (25 2ABHMRT (acc) ST DL, 201 TR 0.000M)
Ll Fr N F T Ol BEY AL

-40

Lux usb
S BHART (acc) SIS

22ABXEN (ace) BLIEL

10
0 . L ) i

=10

=20

20125 20135 20145 20158 20165 20179 16T 0T 20T N21E HE2E _‘Dmlh 20135 20148 20158 H16E 20174 20165 20198 20208 2021% 20225

() R (%) =100% (a—b) b
F=EE R (2022FIC DT I 10ARE) @ 1 e S A SR (LM O SRS OS i EEma L m)
b= R DR O A O R R R R (AR 50 (05 2BHRRT (acc) SEIE DLV, 201 TEIE10,000M)
feks, PR F T — ot a,

—40

12/85



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

2022 10 2022 10
Lux uUsb
acc
2021 11 37,175 187,341 678,565
2022 10 5,183 42,361 156,962
BH acc
2021 11 11,589 65,382 81,788
2022 10 11,589 110,021 37,150
2021 11
Lux usb
acc
2021 11 109,301 256,937 626,981
2022 10 37,900 179,268 252,993
BH acc
2021 11 221,489 85,819 463,636
2022 10 218,364 85,819 458,132
Lux uUsb
acc
2021 11 64,247 28,430 416,888
2022 10 32,333 12,121 172,996
BH acc
2021 11 185,994 30,117 399,088
2022 10 185,994 30,117 396,439
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12

2022 30
3,759,630,934.48 559,132,313
132,607,352.15 19,721,365
4,590,241.52 682,661
464,865.52 69,135
8,179.34 1,216
3,897,301,573.01 579,606,690
1,696,905.69 252,364
40.08 6
5,096,588.77 757,965
33,131,914.20 4,927,378
10,823.13 1,610
39,936,271.87 5,939,322

3,857,365,301.14 573,667,368
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12

2022

2022 30
4,623,321,205.49 687,580,330
7,553,044.98 1,123,289
8,156,263.82 1,213,000
423,351.14 62,961
106,073.08 15,775
697,285.25 103,700
16,936,018.27 2,518,725
28,191,391.10 4,192,624
1,337,825.33 198,961
1,284,616.11 191,048
40,854.95 6,076
26,523.78 3,945
371,452.52 55,242
497,982.34 74,060
31,750,646.13 4,721,956
(14,814,627.86) (2,203,231)
(8,330,523.77) (1,238,915)
(86,506, 382.63) (12,865, 229)
14,640,551.28 2,177,343
(80,196, 355.12) (11,926,802)
(95,010,982.98) (14,130,033)
(483,080, 934.39) (71,843,797)
(24,607,957.04) (3,659,695)
(507,688,891.43) (75,503,492)
(602,699,874.41) (89,633,525)
150,857, 646.74 22,435,549
(310,313,143.37) (46,149,771)
(159,455,496.63) (23,714,221)

(3,800,533.31) (565,215)
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3,857,365,301.14 573,667,368
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CS 12
Lux usb
Valoren ISIN
acc 672327 LU0078041133 1.50 1.91
EB 28145643 LU1230136977 0.60 0.99
1B 1057436 LU0108835801 0.60 1.01
UB 26362734 LU1144411391 1.25 1.66
BH acc 36829019 LU1614284856 1.50 1.99
2021 2020 2019
acc 20.64 8.64 10.13 15.75
EB 20.10 9.64 11.14 16.79
1B 20.11 9.62 11.12 16.75
UB 20.50 8.91 10.40 16.03
BH acc 21.69 8.16 8.70 12.60
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769,236 109,166,500 12.10.2022 14,193.32
Citibank N.A.- London -
United Kingdom
215,018 30,912,000 12.10.2022 1,219.91
Credit Suisse (Schweiz) AG
Zurich - Switzerland
797,877 114,843,400 12.10.2022 3,582.53
Credit Suisse (Schweiz) AG
Zurich - Switzerland
159,205,300 1,184,847 12.10.2022 83,737.31
JP Morgan Securities PLC -
London - United Kingdom
726,744 104,002,300 12.10.2022 7,425.58
JP Morgan Securities PLC -
London - United Kingdom
121,763,700 847,080 12.10.2022 4,927.40
Citibank N.A.- London -
United Kingdom
12,416,600 87,376 12.10.2022 1,499.57
Credit Suisse (Schweiz) AG
Zurich - Switzerland
1,779,672,600 13,244,785 12.10.2022 936,055.58
JP Morgan Securities PLC -
London - United Kingdom
1,620,467,300 12,014,899 12.10.2022 807,279.32
JP Morgan Securities PLC -
London - United Kingdom
780,147 112,418,300 12.10.2022 2,627.08
Credit Suisse (Schweiz) AG
Zurich - Switzerland
1,166,560 166,852,900 12.10.2022 12,543.01
Credit Suisse (Schweiz) AG
Zurich - Switzerland
1,509,689,200 10,516,546 25.10.2022 62,513.94
JP Morgan Securities PLC -
London - United Kingdom
1,830,000 1,834,568 10.11.2022 36,775.68
Credit Suisse (Schweiz) AG
Zurich - Switzerland
3,716,890 3,700,000 10.11.2022 81,780.93

Credit Suisse (Schweiz) AG
Zurich - Switzerland
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7,995,354 7,795,630 10.11.2022 335,983.98

Credit Suisse (Schweiz) AG -
Zurich - Switzerland

1,053,349 1,360,000 10.11.2022 63,708.70
UBS AG London Branch -
London - United Kingdom

1,409,723.76
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CS 12
Lux usD
2022 30
321,745,660.18 47,702,012
9,538,506.01 1,414,179
370,496.68 54,930
331,654,662.87 49,171,120
22.49 3
448,740.74 66,530
1,409,723.76 209,006
1,858,486.99 275,539
329,796,175.88 48,895,581
2022 30 2022 31 2021 31
329,796,175.88 428,069,419.28 378,870,913.07
acc 283.80 339.12 334.11
EB 1,201.60 1,429.19 1,395.17
IB 1,306.19 1,553.75 1,517.11
UB 116.32 138.82 136.43
BH acc 9,678.00 11,706.00 11,580.00
acc 676,209.533 712,726.480 39,067.185 75,584.132
EB 11,121.762 11,759.403 417.942 1,055.583
IB 30,791.388 38,502.338 0.000 7,710.950
UB 457,698.536 474,764.418 63,878.312 80,944.194
BH acc 464,538.443 454,481 .590 50,893.207 40,836.354
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12
Lux usD

2022

2022 30
428,069,419.28 63,465,572
902,658.91 133,828
427,745.59 63,418
36,804.22 5,457
4,398.98 652
75,445.89 11,186
1,447,053.59 214,540
2,505,854.88 371,518
119,980.05 17,788
115,180.90 17,077
4,328.58 642
381.22 57
54,068.55 8,016
41,954.85 6,220
2,841,749.03 421,318
(1,394,695.44) (206,778)
(4,903,052.58) (726,927)
(6,649,256.02) (985, 819)
247,221.61 36,653
(11,305,086.99) (1,676,092)
(12,699,782.43) (1,882,870)
(62,617,461.63) (9,283,665)
500,222.38 74,163
(62,117,239.25) (9,209,502)
(74,817,021.68) (11,092,372)
25,061,701.84 3,715,648

(48,517,923.56) (7,193,267)
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(23,456,221.72) (3,477,619)

329,796,175.88 48,895,581
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CS

Lux

12

usD

Valoren ISIN

acc 672380  LU0O078042453 1.70 2.10
EB 28146665 LU1230137272 0.60 0.97
UB 26362879 LU1144411631 1.40 1.80
1B 28234316  LU1230137512 0.60 1.00
BH acc 36829025  LU1614285234 1.70 2.18

2021 2020 2019

acc 24.02 12.68 11.57 19.45
EB 23.39 13.95 12.83 20.76
UB 23.85 13.01 11.91 19.79
1B 23.40 20.46
BH acc 25.07 12.14 10.16 16.43
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4,060,000 28,068 12.10.2022 12.01
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
2,020,900 13,977 12.10.2022 0.34
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
846,910 122,069,200 12.10.2022 2,641.27
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
621,356 88,161,100 12.10.2022 11,595.47
JP Morgan Securities PLC -
London - United Kingdom
799,812 114,082,600 12.10.2022 10,771.82
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,019,100 7,118 12.10.2022 69.42
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
104,491,700 735,659 12.10.2022 12,963.92
JP Morgan Securities PLC -
London - United Kingdom
149,590 21,550,800 12.10.2022 537.52
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,474,913,800 10,976,691 12.10.2022 775,761.38
JP Morgan Securities PLC -
London - United Kingdom
282,427,000 2,101,895 12.10.2022 148,548.32
JP Morgan Securities PLC -
London - United Kingdom
1,092,024,600 8,096,779 12.10.2022 544,021.38
JP Morgan Securities PLC -
London - United Kingdom
1,359,832,400 9,472,638 25.10.2022 56,308.59
JP Morgan Securities PLC -
London - United Kingdom
1,180,000 1,182,299 10.11.2022 23,066.64
UBS AG London Branch -
London - United Kingdom
954,337 950,000 10.11.2022 20,997.81
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,416,002 1,380,630 10.11.2022 59,503.79
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Credit Suisse (Schweiz) AG -

Zurich - Switzerland

1,454,680.30
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CS 12
Lux usD
2022 30

164,869,294.52 24,443,522

5,442,037.32 806,836

107,090.55 15,877

170,418,422.39 25,266,235

9.57 1

278,050.36 41,224

1,454,680.30 215,671

1,732,740.23 256,896

168,685,682.16 25,009,339

2022 30 2022 31 2021 31
168,685,682.16 216,699,854.49 118,103,374.30
acc 276.29 343.81 332.58
EB 1,265.69 1,566.17 1,498.08
uB 123.65 153.63 148.17
IB 795.39 984.31

BH acc 9,763.00 12,306.00 11,953.00
acc 422,650.474 426,082 .865 10,486.972 13,919.363

EB 6,695.787 6,371.444 669.115 344.772
UB 114,294.323 107,777.161 10,136.897 3,619.735
IB 3,000.000 3,000.000 0.000 0.000
BH acc 399,122.517 401,635.746 22,036.663 24,549.892
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12
Lux usD

2022

2022 30
216,699,854.49 32,127,920
214,881.70 31,858
375,960.45 55,740
20,134.04 2,985
206.80 31
21,270.78 3,154
632,453.77 93,768
1,563,016.74 231,733
60,756.13 9,008
58,326.11 8,647
3,501.68 519
233.94 35
41,798.17 6,197
23,281.45 3,452
1,750,914.22 259,591
(1,118,460.45) (165,823)
(3,834,506.27) (568,504)
(7.,064,530.90) (1,047,387)
225,022.41 33,495
(10,673,114.76) (1,582,396)
(11,791,575.21) (1,748,219)
(37,165,669.79) (5.510,182)
498,075.53 73,845
(36,667,594.26) (5.,436,338)
(48,459,169.47) (7.,184,556)

7,656,047.72 1,135,086
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(7,211,050.58) (1,069,110)

444 ,997.14 65,975

168,685,682.16 25,009,339
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CS 12
Lux usb
Valoren ISIN
672336  LU0078046876 1.30 1.71
acc 672337 LUO078046959 1.30 1.71
EB 28145654 LU1230137199 0.60 0.99
1B 28234308  LU1230137439 0.60 1.01
UA 26362951 LU1144412100 1.05 1.46
UB 26364579 LU1144412282 1.05 1.46
BH acc 36829010  LU1614284344 1.30 1.80
2021 2020 2019
17.52 5.01 7.98 12.25
acc 17.52 5.01 7.98 12.26
EB 17.08 5.77 8.76 13.05
1B 17.09 5.75 8.73 13.01
UA 17.37 5.27 8.25 12.52
uB 17.37 5.27 8.25 12.53
BH acc 18.56 4.50 6.61 9.14
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142,284 20,359,000 12.10.2022 1,473.34
JP Morgan Securities PLC -
London - United Kingdom
88,897 12,807,100 12.10.2022 319.44
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
265,158,600 1,966,009 12.10.2022 132,095.88
JP Morgan Securities PLC -
London - United Kingdom
4,996,800 34,545 12.10.2022 14.78
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
118,041 17,048,500 12.10.2022 128.05
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
22,395,400 166,672 12.10.2022 11,779.32
JP Morgan Securities PLC -
London - United Kingdom
287,554,000 2,140,051 12.10.2022 151,244 97
JP Morgan Securities PLC -
London - United Kingdom
246,760,400 1,718,941 25.10.2022 10,217.97
JP Morgan Securities PLC -
London - United Kingdom
16,207,801 15,802,930 10.11.2022 681,090.73
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
1,564,533 2,020,000 10.11.2022 94,626.16
UBS AG London Branch -
London - United Kingdom
472,314.36
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12
Lux usD
2022 30

314,243,864.69 46,589,795

10,270,047.64 1,522,637

537,122.43 79,634

472,314.36 70,025

325,523,349.12 48,262,092

379,689.75 56,293

379,689.75 56,293

325,143,659.37 48,205,799

2022 30 2022 31 2021 31

325,143,659.37 402,188,276.98 395,362,518.61

144.18 165.85 166.52

acc 264.88 304.69 305.91

EB 1,124.66 1,289.04 1,284.89
1B 1,117.74 1,281.24 1,277.39
UA 103.91 119.38 119.55
uB 108.70 124.89 125.07
BH acc 9,315.00 10,833.00 10,931.00
144,600.791 146,801.869 5,392.902 7,593.980

acc 711,953.059 790,348.275 14,454.736 92,849.952

EB 6,261.945 6,390.867 419.307 548.229
1B 38,690.595 41,123.384 0.000 2,432.789
UA 214,672.489 220,937.863 1,993.144 8,258.518
uB 347,677.154 340,357.315 31,159.032 23,839.193
BH acc 82,759.950 80,908.574 4,851.376 3,000.000
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12
Lux usD

2022
2022 30
402,188,276.98 59,628,434
1,205,126.97 178,672
312,155.86 46,280
29,983.91 4,445
5,691.59 844
96,505.93 14,308
1,649,464.26 244,550
2,079,876.82 308,363
113,115.25 16,770
108,698.93 16,116
5,303.03 786
254.44 38
46,420.61 6,882
39,606.59 5,872
2,393,275.67 354,827
(743,811.41) (110,277)
(3,541,810.06) (525,109)
859,884.67 127,487
(43,238.50) (6,411)
(2,725,163.89) (404,033)
(3,468,975.30) (514,310)
(48,383,352.11) (7,173,316)
363,960.68 53,961
(48,019,391.43) (7,119,355)
(51,488,366.73) (7,633,665)

9,587,879.83 1,421,499
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(35,144,130.71) (5,210,469)
(25,556, 250.88) (3,788,970)
325,143,659.37 48,205,799
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2022 30

CS 12

2010 12 17

2022 30

2022 30 2022 30

2022 30
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2022 2022 30
Lux EUR 12,404,671.00 13,063,797.69
Lux CHF 30,718,602.00 32,350,846.05
Lux usb 10,339,073.00 10,888,443.39
Lux EUR 357,309.00 376,294.74
Lux CHF 2,115,267.00 2,227,662.48
Lux usD 83,886.00 88,343.31
Lux EUR 24,783,592.00 26,100,477.14
Lux CHF 44,812,489.00 47,193,616.84
Lux usD 11,156,119.00 11,748,903.42

2022 30

39/85



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

Lux EUR 15,505.97 4,651.79 10,854.18
Lux CHF 26,335.43 7,900.63 18,434.80
Lux usb 6,284.26 1,885.28 4,398.98
Lux EUR 2,167.17 650.15 1,517.02
Lux CHF 2,306.96 692.09 1,614.87
Lux usb 295.43 88.63 206.80
Lux EUR 31,261.71 9,378.51 21,883.20
Lux CHF 61,229.07 18,368.72 42,860.35
Lux usb 8,130.84 2,439.25 5,691.59
2022 30
Lux EUR 47,185.70
Lux CHF 125,321.06
Lux usb 64,904.54
Lux EUR 22,756.96
Lux CHF 40,687.55
Lux usb 36,962.24
Lux EUR 45,966.11
Lux CHF 88,902.76
Lux usb 45,247.97
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2022
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12 2022 30
Lux USD
49.25
21.02
20.59 ()
1.40
1.06
0.83
0.70 CHF ABB REG 3,083 80,815.94 0.02
0.44 EUR ADIDAS REG 245 28,532.89 0.01
0.44 USD ADOBE 1,770 487,104.00 0.15
0.44 EUR AIR LIQUIDE 474 54,589.47 0.02
0.42 CHF ALCON INC 464 27,409.23 0.01
0.25 EUR ALLIANZ SE REG RESTRICTED 433 68,633.69 0.02
0.16 USD ALPHABET A 31,600 3,022,540.00 0.92
0.15 USD AMERICAN EXPRESS 8,970 1,210,142.70 0.37
0.14 USD AMERICAN TOWER 3,840 824,448.00 0.25
0.07 EUR ASML HOLDING 242 102,795.85 0.03
0.06 EUR AXA 2,050 45,136.15 0.01
0.06 CHF BACHEM HOLDING LTD 26 1,658.96 0.00
0.05 CHF BARRY CALLEBAUT (REG. SHARES) 4 7,595.79  0.00
0.04 USD BLACKROCK 2,100 1,155,588.00 0.35
97.56 EUR BNP PARIBASA 1,060 45,280.70 0.01
CHF  CIE FINANCIERE RICHEMONT (REG. SHARES) 635 60,827.10 0.02
USD  CISCO SYSTEMS 13,000 520,000.00 0.16
69.78 USD COCA-COLA 15,400 862,708.00 0.26
6.82 EUR CRH PLC 854 27,667.06 0.01
4.74 EUR DANONE 615 29,262.68 0.01
1T 3.03 EUR ENEL 5,560 23,007.51 0.01
2.33 EUR ESSILORLUXOTTICA 371 51,010.23 0.02
1.40 CHF GEBERIT 68 29,535.81 0.01
1.23 CHF GIVAUDAN REG 15 45,766.79 0.01
0.98 USD HOME DEPOT 5,140 1,418,331.60 0.43
0.84 EUR IBERDROLA 4,121 38,683.85 0.01
0.83 EUR ING GROUP 3,730 32,367.97 0.01
0.82 USD JOHNSON & JOHNSON 16,400 2,679,104.00 0.81
0.80 EUR KERING 104 46,718.72 0.01
0.80 EUR KON DSM 195 22,436.68 0.01
0.72 EUR KONINKLIJKE AHOLD DELHAIZE 915 23,426.89 0.01
0.44 CHF LINDT & SPRUENGLI 1 9,713.19 0.00
0.37 CHF LOGITECH INTERNATIONAL REG 266 12,418.55  0.00
0.30 CHF LONZA REG 85 41,997.85 0.01
0.29 EUR L"OREAL 222 71,823.53 0.02
0.26 USD MASTERCARD 2,410 685,259.40 0.21
0.18 EUR MERCK 129 21,079.33 0.01
0.18 USD MERCK & CO 9,370 806,944.40 0.24
0.15 USD MICROSOFT 22,600 5,263,540.00 1.60
0.07 USD MORGAN STANLEY 19,600 1,548,596.00 0.47
0.05 EUR NESTE 0YJ 1,220 53,543.75 0.02
0.05 CHF NESTLE REG 2,999 326,278.64 0.10
0.02 USD NIKE B 5,780 480,433.60 0.15
0.02 CHF NOVARTIS REG 2,060 158,084.95 0.05
0.02 USD NVIDIA 9,750 1,183,552.50 0.36
0.01 EUR ORANGE 3,250 29,444.36 0.01
0.01 CHF PARTNERS GROUP 30 24,524.78 0.01
97.56 USD PROCTER & GAMBLE 9,750 1,230,937.50 0.37
EUR  REPSOL 3,560 41,170.58 0.01
CHF  ROCHE HOLDING 31 12,214.43 0.00
CHF  ROCHE HOLDING CERT 810 266,192.61 0.08
EUR sAP SE 628 51,752.32 0.02
USD  SCHLUMBERGER 13,500 484,650.00 0.15
EUR  SCHNEIDER ELECTRIC 623 71,371.05 0.02
USD  SEMPRA ENERGY 2,330 349,360.20 0.11
USD  SHERWIN-WILLIAMS 4,450 911,137.50 0.28
CHF  SIKA LTD 192 39,151.86 0.01
CHF  SONOVA HOLDING REG 56 12,517.41  0.00
CHF STRAUMANN HOLDING LTD 98 9,144.54  0.00
CHF swiIss PRIME SITE 80 6,421.27 0.00
CHF SWISS REINSURANCE 454 33,746.86 0.01
CHF  SWISSCOM (REG. SHARES) 28 13,185.95 0.00
EUR  TELEPERFORMANCE 63 16,102.21 0.00
USD  TESLA MOTORS 10,380 2,753,295.00 0.83
USD  THERMO FISHER SCIENTIFIC 1,690 857,151.10 0.26
CHFUBS GROUP 4,883 71,814.00 0.02
EUR  UNIBAIL-RODAMCO SE & WFD UNIBA 252 10,587.10  0.00
USD UNION PACIFIC 6,180 1,203,987.60 0.37
USD UNITED PARCEL SERVICE -B- 8,510 1,374,705.40 0.42
USD VISA A 4,470 794,095.50 0.24
USD  WALT DISNEY 6,300 594,279.00 0.18
EUR  WOLTERS KLUWER 306 29,953.31 0.01
CHF  ZURICH INSURANCE GROUP _REG 208 83,476.50 0.03
35,112,761.89 10.65
USD  APPLE 2.85%/16-23.02.2023 2,000,000 1,990,820.00 0.60
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USD  APPLE INC 3%/17-20.06.2027 5,500,000 5,162,850.00 1.57

USD  ASIAN DEVELOPMENT BANK 3.125%/18- 1,000,000 941,660.00 0.29
26.09.2028

EUR  AUSTRIA 0.75%/16-201026 130,000 120,202.27 0.04

USD  AVANGRID INC 3.8%/19-01.06.2029 2,500,000 2,221,275.00 0.67

EUR  BELGIUM KINGDOM 1.25%/18-220433 170,000 144,440.58 0.04

EUR BELGIUM OLO S 81 0.8%/17-220627 100,000 91,751.08 0.03
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(@) (@)
EUR BONOS Y OBLIG DEL ESTADO 0.5%/20-300430 100,000 81,967.32 0.02 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 14,709  11,920,761.96 3.61
EUR BONOS Y OBLIG DEL ESTADO 144A 100,000 90,777.31 0.03 CSIF (LUX) BOND GOVERNMENT EMERGING
1.4/300728
EUR BUNDESREPUB. DEUTSCHLAND 0.25%/19- 250,000 219,911.83 0.07 MARKETS USD -QBX USD- USD
150229 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 17,445 15,522,290.40 4.71
EUR BUONI POLIENNALI DEL TES 2.05%/17- 150,000 136,367.28 0.04 CSIF (LUX) EQUITY EMERGING MARKETS ESG -
010827
USD COCA-COLA FEMSA SAB CV 1.85%/20- 2,000,000 1,466,300.00 0.44 BLUE QBX- USD
01.09.2032 EUR CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,746 4,794,155.31 1.45
USD EUROPEAN BK RECON & DEV 1.5%/20- 1,000,000 936,350.00 0.28 CSIF (LUX) EQUITY EMU ESG BLUE -QBX EUR
13.02.2025 ACC- EUR
USD EUROPEAN INVESTMENT BANK 1.625%/19- 1,000,000 854,660.00 0.26 JPY CREDIT SUISSE INDEX FUND (LUX) SICAV - 7,430 6,553,667.85 1.99
09.10.2029 CSIF (LUX) EQUITY JAPAN ESG BLUE -QBX- JPY
USD EUROPEAN INVESTMENT BANK 2.875%/18- 1,000,000 964,150.00 0.29 GBP CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,619 3,145,734.74  0.95
13.06.2025 CSIF (LUX) EQUITY UK ESG BLUE -QBX GBP
EUR FEDEX CORP 0.45%/21-040529 250,000 188,594.87 0.06 ACC- GBP
EUR FINNISH GOVERNMENT 144A 0.5%/18-150928 150,000 130,903.77 0.04 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 3,216 3,275,624.64 0.99
EUR FRANCE (GOVT OF) 0.75%/17-250528 250,000 224,572.52  0.07 CSIF (LUX)EQUITY PACIFIC EX JAPAN ESG
EUR FRANCE OAT 1.75%/17-250639 150,000 124,236.76  0.04 BLUE -QBX USD ACC- USD
EUR GERMANY 1%/14-150824 100,000 96,843.30 0.03 CAD CREDIT SUISSE INDEX FUND (LUX) SICAV - 5,289 4,053,327.44 1.23
EUR GERMANY 1.5%/13-150523 100,000 98,108.03 0.03 CSIF(LUX ) EQUITY CANADA ESG BLUE -QBX
USD ING GROEP NV -144A- 4.625%/18-06.01.2026 2,500,000 2,403,200.00 0.73 CAD ACC- CAD
EUR INTESA SANPAOLO SPA 0.75%/21-160328 150,000 118,208.98 0.04 USD CREDIT SUISSE INVESTMENT PARTNERS (LUX) 2,561  3,659,396.10 1.11
USD INTL FINANCE CORP 2.125%/16-07.04.2026 1,000,000 928,950.00 0.28 GLOBAL BALANCED CONVERTIBLE BOND FUND
EUR ITALY BTP 1.5%/15-010625 150,000 140,639.04 0.04 EB USD
EUR ITALY BTP 1.65%/15-010332 150,000 117,168.59 0.04 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 38,019 40,232,399.22 12.20
USD JPMORGAN CHASE & CO FIX-TO-FRN FRN/20- 2,000,000 1,908,280.00 0.58 SUISSE (LUX) SQ US CORPORATE BOND FUND -
16.09.2024 EB- USD
USD KFW 1.75%/19-14.09.2029 2,000,000 1,724,560.00 0.52 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,488 2,679,798.72 0.81
AUD  KOMMUNALBANKEN A/S 4.5%/13-17.04.2023 19,000 12,272.20 0.00 SUISSE (LUX) DIGITAL HEALTH EQUITY FUND -
USD KOMMUNALBANKEN AS S. -4901- 2.125%/15- 1,500,000 1,425,000.00 0.43 EB- USD
11.02.2025 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 236 151,521.44 0.05
USD NATIONAL AUSTRALIA BK/NY 3.625%/18- 2,500,000 2,485,775.00 0.75 SUISSE (LUX) EDUTAINMENT EQUITY FUND -EBP
20.06.2023 USD- USD
EUR NETHERLANDS 0.5%/16-150726 150,000 139,107.85 0.04 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,921 2,037,374.18 0.62
EUR OBRIGACOES DO TESOURO 144A 1.95%/150629 100,000 93,427.26  0.03 SUISSE (LUX) ENVIRONMENTAL IMPACT EQUITY
EUR OBRIGACOES DO TESOURO 2.125%/18-171028 100,000 95,078.95 0.03 FUND -EBP USD ACC- USD
EUR PROLOGIS INTL FUND 11 0.875%/19-09.07.2029 200,000 156,706.77 0.05 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 195 195,905.62 0.06
CAD PROVINCE OF BRITISH COLUMBIA S. BCCD-32 932,000 672,459.01 0.20 SUISSE (LUX) SMALL CAP SWITZERLAND EQUITY
3.3%/13-18.12.2023 FUND -EB- CHF
EUR REPUBLIC OF POLAND 1.125%/18-07.08.2026 200,000 180,335.93 0.05 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 3,910  4,395,035.50 1.33
EUR SPAIN 1.6%/14-300425 100,000 96,467.12 0.03 SUISSE (LUX) EMERGING MARKET CORPORATE
EUR SPAIN 2.75%/14-311024 100,000 99,204.26 0.03 BOND FUND -EB- USD
USD TOYOTA MOTOR CREDIT CORP S. -B- 2.15%/20- 3,000,000 2,469,990.00 0.75 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 4,673  5,457,690.16 1.65
13.02.2030 SUISSE (LUX) EMERGING MARKET CORPORATE
AUD  TREASURY CORP OF VICTORIA 5.5%/11- 1,063,000 722,211.94 0.22 INVESTMENT GRADE BOND FUND -EB- USD
17.11.2026 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 12,619 11,609,480.00 3.52
AUD TREASURY CORP VICTORIA 2.5%/19-22.10.2029 492,000 282,404.30 0.09 SUISSE (LUX) ALTERNATIVE OPPORTUNITIES
USD UNITED STATES OF AMERICA TREASURY NOTES 2,500,000 2,483,593.75 0.75 FUND -EA- USD
S. B-2023 2%/13-15.02.2023 USD CSIF 6 CREDIT SUISSE (LUX) CHINA RMB 6,193 657,263.09 0.20
USD UNITED STATES S B-2025 2%/15-150225 1,500,000 1,423,359.38 0.43 EQUITY FUND EB USD CAP
USD US S. F 2024 2.25%/14-15.11.2024 2,000,000 1,917,968.76 0.58 USD CSIF IE FTSE EPRA NAREIT DEVEL -B USD- EUR 76,272 7,701,946.56 2.34
USD US S. F-2022 1.625%/12-15.11.2022 2,000,000 1,996,406.26 0.61 USD CSIF IE MSCI USA SMALL CAP ESG -B USD- EUR 61,384  8,113,737.12 2.46
USD US TREASURY 1.625%/16-150526 3,000,000 2,741,953.14 0.83 230,128,893.75 69.78
USD US TREASURY N/B 1.875%/19-31.07.2026 1,000,000 919,296.88 0.28
USD US TREASURY N/B 2.25%/17-151127 1,500,000 1,372,148.45 0.42 230,128,893.75 69.78
USD US TREASURY N/B 2.875%/18-150828 3,500,000 3,282,617.21 1.00 321,745,660.18 97.56
USD US TREASURY N/B S C-2029 2.375%/150529 2,500,000 2,261,718.75 0.69 9,538,506.01 2.89
USD US TREASURY N/B S E-30 0.625%/20-150830 2,000,000 1,567,187.50 0.48 -1,487,990.31 -0.45
USD VERIZON COMMUNICATIONS 3.875%/19- 3,500,000 3,195,290.00 0.97 329,796,175.88 100.00
08.02.2029
55,719,729.20 16.90
90,832,491.09 27.54
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 1,135,000 784,275.34 0.24
18.06.2027
784,275.34  0.24
784,275.34  0.24
USD CREDIT SUISSE (LUX) COMMODITY ALLOCATION 14,400 12,442,896.00 3.77
FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN DIVIDEND 1,761 3,769,668.63 1.14
PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 27,172 4,590,188.95 1.39
GROWTH EQUITY FUND -EB- EUR
USD CREDIT SUISSE (LUX) GLOBAL HIGH YIELD 6,145 7,343,804.95 2.23
BOND FUND -MB- USD
USD CREDIT SUISSE (LUX) ROBOTICS EQUITY FUND 1,147 2,023,355.33 0.61
EB USD
USD CREDIT SUISSE (LUX) SECURITY EQUITY FUND 2,893 5,036,394.77 1.53
B USD
EUR CREDIT SUISSE (LUX) SQ EURO CORPORATE 52,033 6,574,133.35 1.99
BOND FUND -EB- EUR
USD CREDIT SUISSE INDEX FUND (IE) MSCI USA 371,595 51,183,495.30 15.52
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usb

usb

ESG LEADERS BLUE UCITS ETF B USD CAP
CREDIT SUISSE INDEX FUND (IE) MSCI WORLD
ESG LEADERS BLUE UCITS ETF B USD CAP
CREDIT SUISSE INDEX FUND (LUX) SICAV -
CSIF (LUX) BOND GOVERNMENT EMERGING
MARKETS LOCAL -QBX USD- USD

6,570

179

868,291.20

139,555.22

0.26

0.04
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USD  SCHLUMBERGER
EUR SCHNEIDER ELECTRIC

USD  SEMPRA ENERGY

USD  SHERWIN-WILLIAVS

CHF SIKA LTD

CHF  SONOVA HOLDING REG

CHF  STRAUMANN HOLDING LTD

CHF  SWISS PRIME SITE

CHF  SWISS REINSURANCE

CHF  SWISSCOM (REG. SHARES)

EUR  TELEPERFORMANCE

USD  TESLA MOTORS

USD THERMO FISHER SCIENTIFIC

CHF  UBS GROUP

EUR  UNIBAIL-RODAMCO SE & WFD UNIBA
USD  UNION PACIFIC

USD UNITED PARCEL SERVICE -B-

USD VISA A

USD  WALT DISNEY

EUR WOLTERS KLUWER

15,500 556,450.00
553 63,351.83
2,680 401,839.20
5,110 1,046,272.50

203 41,394.94 02
60 13,411.51 01
108 10,077.65 01
83 6,662.07 00
483 35,902.50 02
28 13,185.95 01

56 14,313.08 01
11,910  3,159,127.50 87
1,950 989,020.50 59
5,184 76,240.79 05
224 9,410.75 01

7,090 1,381,273.80
9,780 1,579,861.20
5,140 913,121.00

12 2022 30
Lux USD
43.12
26.78
22.83 )
0.86
0.84
0.68
0.57 CHF ABB REG 3,272 85,770.28 0.05
0.47 EUR ADIDAS REG 218 25,388.45 0.02
0.42 USD ADOBE 2,040 561,408.00 0.33
0.33 EUR AIR LIQUIDE 421 48,485.58 0.03
0.26 CHF ALCON INC 492 29,063.23  0.02
0.22 EUR ALLIANZ SE REG RESTRICTED 384 60,866.83 0.04
0.17 USD ALPHABET A 36,200 3,462,530.00 2.05
0.06 USD AMERICAN EXPRESS 10,300 1,389,573.00 0.82
0.04 USD AMERICAN TOWER 4,410 946,827.00 0.56
0.03 EUR ASML HOLDING 215 91,326.89 0.05
0.03 EUR AXA 1,820 40,072.09  0.02
0.02 CHF BACHEM HOLDING LTD 29 1,850.38  0.00
97.74 CHF BARRY CALLEBAUT (REG. SHARES) 4 7,595.79  0.00
USD  BLACKROCK 2,410 1,326,174.80 0.79
EUR BNP PARIBAS A 943 40,282.74  0.02
65.93 CHF CIE FINANCIERE RICHEMONT (REG. SHARES) 674 64,562.94 0.04
1T 6.81 USD CISCO SYSTEMS 15,000 600,000.00 0.36
5.76 USD COCA-COLA 17,700 991,554.00 0.59
2.74 EUR CRH PLC 759 24,589.34  0.01
2.30 EUR DANONE 547 26,027.14  0.02
1.87 EUR ENEL 4,950 20,483.31 0.01
1.76 EUR ESSILORLUXOTTICA 329 45,235.49  0.03
1.62 CHF GEBERIT 72 31,273.21  0.02
1.23 CHF GIVAUDAN REG 15 45,766.79  0.03
1.06 USD HOME DEPOT 5,900 1,628,046.00 0.97
1.04 EUR IBERDROLA 3,669 34,440.93 0.02
0.84 EUR ING GROUP 3,320 28,810.10  0.02
0.84 USD JOHNSON & JOHNSON 18,900 3,087,504.00 1.83
0.64 EUR KERING 93 41,777.32  0.02
0.57 EUR KON DSM 173 19,905.36  0.01
0.43 EUR KONINKLIJKE AHOLD DELHAIZE 818 20,943.38  0.01
0.40 CHF LINDT & SPRUENGLI 1 9,713.19 0.01
0.38 CHF LOGITECH INTERNATIONAL REG 282 13,165.53  0.01
0.34 CHF LONZA REG Ll 44,468.31 0.03
0.28 EUR L"OREAL 198 64,058.82 0.04
0.26 USD MASTERCARD 2,770 787,621.80 0.47
0.17 EUR MERCK 115 18,791.65 0.01
0.13 USD MERCK & CO 10,800 930,096.00 0.55
0.10 USD MICROSOFT 26,000 6,055,400.00 3.59
0.09 USD MORGAN STANLEY 22,500 1,777,725.00 1.05
0.04 EUR NESTE OYJ 1,080 47,399.39  0.03
0.04 CHF NESTLE REG 3,181 346,079.48 0.21
0.03 USD NIKE B 6,630 551,085.60 0.33
0.02 CHF NOVARTIS REG 2,184 167,600.74  0.10
0.02 USD NVIDIA 11,200 1,359,568.00 0.81
97.74 EUR ORANGE 2,890 26,182.83  0.02
CHF  PARTNERS GROUP 33 26,977.26  0.02
USD PROCTER & GAMBLE 11,200 1,414,000.00 0.84
EUR REPSOL 3,160 36,544.67 0.02
CHF  ROCHE HOLDING 33 13,002.46  0.01
CHF  ROCHE HOLDING CERT 858 281,966.98 0.17
EUR SAP SE 558 45,983.75 0.03
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
0.
1.
0.
0.
0.
0.
0.
0.
0.
0.
0.

CHF  ZURICH INSURANCE GROUP REG

7,240 682,949.20 40
272 26,625.16 02
221 88,693.78 05

N
W
=}
©

39,954,750.74

USD  APPLE 2.85%/16-23.02.2023
USD APPLE INC 3%/17-20.06.2027

USD  ASIAN DEVELOPMENT BANK 3.125%/18-

26.09.2028

USD  AVANGRID INC 3.8%/19-01.06.2029
EUR  BELGIUM KINGDOM 1.25%/18-220433
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1,000,000 995,410.00 0.59
500,000 469,350.00 0.28
500,000 470,830.00 0.28

1,500,000 1,332,765.00 0.79

60,000 50,979.03

o

.03



usb
usb

usb

47/85

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)

OOoooooooooooooood

COCA-COLA FEMSA SAB CV 1.85%/20- 500,000 366,575.00 0.22
01.09.2032
EUROPEAN BK RECON & DEV 1.5%/20- 500,000 468,175.00 0.28
13.02.2025
EUROPEAN INVESTMENT BANK 2.875%/18- 500,000 482,075.00 0.29
13.06.2025
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Lux USsD
) )
EUR FRANCE OAT 1.75%/17-250639 30,000 24,847.35 0.01 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 105 67,414.20 0.04
USD ING GROEP NV -144A- 4.625%/18-06.01.2026 1,000,000 961,280.00 0.57 SUISSE (LUX) EDUTAINMENT EQUITY FUND -
EUR INTESA SANPAOLO SPA 0.75%/21-160328 100,000 78,805.99 0.05 EBP USD- USD
USD JPMORGAN CHASE & CO FIX-TO-FRN FRN/20- 500,000 477,070.00 0.28 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 796 844,221.68 0.50
16.09.2024 SUISSE (LUX) ENVIRONMENTAL IMPACT EQUITY
USD KFW 1.75%/19-14.09.2029 750,000 646,710.00 0.38 FUND -EBP USD ACC- USD
AUD KOMMUNALBANKEN A/S 4.5%/13-17.04.2023 2,000 1,291.81 0.00 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 203 203,942.77 0.12
USD KOMMUNALBANKEN AS S. -4901- 2.125%/15- 750,000 712,500.00 0.42 SUISSE (LUX) SMALL CAP SWITZERLAND
11.02.2025 EQUITY FUND -EB- CHF
USD NATIONAL AUSTRALIA BK/NY 3.625%/18- 500,000 497,155.00 0.29 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 1,265 1,421,923.25 0.84
20.06.2023 SUISSE (LUX) EMERGING MARKET CORPORATE
CAD PROVINCE OF BRITISH COLUMBIA S. BCCD-32 340,000 245,317.66 0.15 BOND FUND -EB- USD
3.3%/13-18.12.2023 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 935 1,092,005.20 0.65
EUR REPUBLIC OF POLAND 1.125%/18-07.08.2026 35,000 31,558.79 0.02 SUISSE (LUX) EMERGING MARKET CORPORATE
USD TOYOTA MOTOR CREDIT CORP S. -B- 2.15%/20- 500,000 411,665.00 0.24 INVESTMENT GRADE BOND FUND -EB- USD
13.02.2030 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 6,430 5,915,600.00 3.51
AUD TREASURY CORP OF VICTORIA 5.5%/11- 470,000 319,322.31 0.19 SUISSE (LUX) ALTERNATIVE OPPORTUNITIES
17.11.2026 FUND -EA- USD
AUD TREASURY CORP VICTORIA 2.5%/19-22.10.2029 263,000 150,960.02 0.09 USD CSIF 6 CREDIT SUISSE (LUX) CHINA RMB 3,006 319,026.78 0.19
USD UNITED STATES OF AMERICA TREASURY NOTES 750,000 745,078.13 0.44 EQUITY FUND EB USD CAP
S. B-2023 2%/13-15.02.2023 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 39,957 4,034,857.86 2.39
USD UNITED STATES S B-2025 2%/15-150225 500,000 474,453.13 0.28 USD- EUR
USD US S. F 2024 2.25%/14-15.11.2024 500,000 479,492.19 0.28 USD CSIF IE MSCI USA SWALL CAP ESG -B 42,385 5,602,449.30 3.32
USD US TREASURY N/B 1.5%/20-150230 500,000 424,375.00 0.25 USD- EUR
USD US TREASURY N/B 2.25%/17-151127 800,000 731,812.50 0.43 111,219,309.28 65.93
USD US TREASURY N/B 2.875%/18-150828 500,000 468,945.32 0.28
USD US TREASURY N/B S C-2029 2.375%/150529 500,000 452,343.75 0.27 111,219,309.28 65.93
USD VERIZON COMMUNICATIONS 3.875%/19- 750,000 684,705.00 0.41 164,869,294.52 97.74
08.02.2029 5,442,037.32 3.23
13,655,847.98 8.10 -1,625,649.68 -0.97

168,685,682.16 _100.00

53,610,598.72 31.78

CAD BRITISH COLUMBIA PROV OF 2.55%/17- 57,000 39,386.52 0.02
18.06.2027

39,386.52  0.02

39,386.52_ 0.02

USD CREDIT SUISSE (LUX) COMMODITY ALLOCATION 7,938 6,859,146.42 4.07
FUND -EB- USD

EUR CREDIT SUISSE (LUX) EUROPEAN DIVIDEND 893  1,910,945.86 1.13
PLUS EQUITY FUND EB EUR

EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 13,523  2,284,451.83 1.35
GROWTH EQUITY FUND -EB- EUR

USD CREDIT SUISSE (LUX) GLOBAL HIGH YIELD 1,763 2,106,472.80 1.25
BOND FUND -MB- USD

USD CREDIT SUISSE (LUX) ROBOTICS EQUITY FUND 473 834,173.34 0.49
EB USD

USD CREDIT SUISSE (LUX) SECURITY EQUITY FUND 1,497 2,606,112.33 1.54
B USD

EUR CREDIT SUISSE (LUX) SQ EURO CORPORATE 13,854  1,750,390.01 1.04
BOND FUND -EB- EUR

USD CREDIT SUISSE INDEX FUND (IE) MSCI USA 185,376 25,533,690.24 15.14
ESG LEADERS BLUE UCITS ETF B USD CAP

USD CREDIT SUISSE INDEX FUND (IE) MSCI WORLD 25,085 3,315,233.60 1.97
ESG LEADERS BLUE UCITS ETF B USD CAP

USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 48 37,834.17 0.02

CSIF (LUX) BOND GOVERNMENT EMERGING
MARKETS LOCAL -QBX USD- USD

USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,675 3,788,807.00 2.25
CSIF (LUX) BOND GOVERNMENT EMERGING
MARKETS USD -QBX USD- USD

USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 14,641 13,027,268.98 7.72
CSIF (LUX) EQUITY EMERGING MARKETS ESG
BLUE - QBX- USD

EUR CREDIT SUISSE INDEX FUND (LUX) SICAV - 5,029 5,080,026.77 3.01
CSIF (LUX) EQUITY EMU ESG BLUE -QBX EUR
ACC- EUR

JPY CREDIT SUISSE INDEX FUND (LUX) SICAV - 5,572 4,914,809.86 2.91
CSIF (LUX) EQUITY JAPAN ESG BLUE -
QBX- JPY

GBP CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,365 2,840,650.12 1.68
CSIF (LUX) EQUITY UK ESG BLUE -QBX GBP
ACC- GBP

USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,487  2,533,108.98 1.50
CSIF (LUX)EQUITY PACIFIC EX JAPAN ESG
BLUE -QBX USD ACC- USD

CAD CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,342 3,327,575.67 1.97
CSIF(LUX ) EQUITY CANADA ESG BLUE -QBX
CAD ACC- CAD

USD CREDIT SUISSE INVESTMENT PARTNERS (LUX) 857 1,224,492.88 0.73
GLOBAL BALANCED CONVERTIBLE BOND FUND
EB USD

USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 5,620 5,947,140.20 3.53
SUISSE (LUX) SQ US CORPORATE BOND FUND -
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EB- USD

USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 997  1,795,537.18 1.06
SUISSE (LUX) DIGITAL HEALTH EQUITY FUND -
EB- USD
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12 2022 30
Lux USD
51.53
22.68
12.26 )
2.96
1.37
1.21
1.17 CHF ABB REG 1,874 49,123.93  0.02
0.97 EUR ADIDAS REG 98 11,413.16  0.00
0.68 USD ADOBE 1,130 310,976.00 0.10
0.59 EUR AIR LIQUIDE 189 21,766.69 0.01
0.26 CHF ALCON INC 282 16,658.20 0.01
0.24 EUR ALLIANZ SE REG RESTRICTED 173 27,421.78 0.01
0.22 USD ALPHABET A 20,000  1,913,000.00 0.59
0.12 USD AMERICAN EXPRESS 5,710 770,336.10 0.24
0.10 USD AMERICAN TOWER 2,440 523,868.00 0.16
0.08 EUR ASHL HOLDING 97 41,203.30 0.01
0.07 EUR AXA 820 18,054.46  0.01
0.07 CHF BACHEM HOLDING LTD 15 957.09  0.00
0.06 CHF BARRY CALLEBAUT (REG. SHARES) 3 5,696.84 0.00
0.03 USD BLACKROCK 1,330 731,872.40 0.23
06.65 EUR BNP PARIBAS A 424 18,112.28 0.01
CHF  CIE FINANCIERE RICHEMONT (REG. SHARES) 386 36,975.21  0.01
USD  CISCO SYSTEMS 8,290 331,600.00 0.10
63.67 USD COCA-COLA 9,810 549,556.20 0.17
11.61 EUR CRH PLC 341 11,047.39  0.00
6.01 EUR DANONE 246 11,705.07 0.00
2.96 EUR ENEL 2,220 9,186.45 0.00
2.48 EUR ESSILORLUXOTTICA 148 20,349.09 0.01
1T 1.95 CHF GEBERIT 42 18,242.70  0.01
1.03 CHF GIVAUDAN REG 9 27,460.07 0.01
0.99 USD HOME DEPOT 3,270 902,323.80 0.28
0.92 EUR IBERDROLA 1,644 15,432.24  0.00
0.78 EUR ING GROUP 1,490 12,929.83  0.00
0.74 USD JOHNSON & JOHNSON 10,400  1,698,944.00 0.52
0.60 EUR KERING 42 18,867.18 0.01
0.59 EUR KON DSM 78 8,974.67 0.00
0.54 EUR KONINKLIJKE AHOLD DELHAIZE 364 9,319.55 0.00
0.46 CHF LINDT & SPRUENGLI 1 9,713.19  0.00
0.30 CHF LOGITECH INTERNATIONAL REG 162 7,563.18  0.00
0.24 CHF LONZA REG 52 25,692.80 0.01
0.18 EUR L"OREAL 89 28,794.12  0.01
0.16 USD MASTERCARD 1,530 435,040.20 0.13
0.12 EUR MERCK 51 8,333.69 0.00
0.11 USD MERCK & CO 5,960 513,275.20 0.16
0.10 USD MICROSOFT 14,400  3,353,760.00 1.03
0.04 USD MORGAN STANLEY 12,500 987,625.00 0.30
0.03 EUR NESTE OYJ 487 21,373.61  0.01
0.02 CHF NESTLE REG 1,820 198,008.38  0.06
0.01 USD NIKE B 3,670 305,050.40 0.09
0.01 CHF NOVARTIS REG 1,253 96,155.55  0.03
0.0L USD NVIDIA 6,200 752,618.00 0.23
0.01 EUR ORANGE 1,300 11,777.74  0.00
0.00 CHF PARTNERS GROUP 18 14,714.87  0.00
06.65 USD PROCTER & GAMBLE 6,200 782,750.00 0.24
EUR  REPSOL 1,420 16,421.97 0.01
CHF  ROCHE HOLDING 19 7,486.27 0.00
CHF  ROCHE HOLDING CERT 493 162,015.99  0.05
EUR SAP SE 251 20,684.45 0.01
USD  SCHLUMBERGER 8,610 309,099.00 0.10
EUR  SCHNEIDER ELECTRIC 249 28,525.51 0.01
USD  SEMPRA ENERGY 1,480 221,911.20 0.07
USD  SHERWIN-WILLIAMS 2,830 579,442.50 0.18
CHF  SIKA LTD 117 23,858.17 0.01
CHF  SONOVA HOLDING REG 34 7,599.86  0.00
CHF  STRAUMANN HOLDING LTD 60 5,598.70  0.00
CHF  SWISS PRINME SITE 49 3,933.03  0.00
CHF  SWISS REINSURANCE 276 20,515.71  0.01
CHF  SWISSCOM (REG. SHARES) 17 8,005.76  0.00
EUR  TELEPERFORMANCE 25 6,389.77 0.00
USD  TESLA MOTORS 6,600  1,750,650.00 0.54
USD THERMO FISHER SCIENTIFIC 1,080 547,765.20 0.17
CHF  UBS GROUP 2,965 43,606.09 0.01
EUR  UNIBAIL-RODAMCO SE & WFD UNIBA 101 4,243.25 0.00
USD  UNION PACIFIC 3,930 765,642.60 0.24
USD UNITED PARCEL SERVICE -B- 5,410 873,931.40 0.27
USD VISA A 2,850 506,302.50 0.16
USD  WALT DISNEY 4,010 378,263.30 0.12
EUR WOLTERS KLUWER 122 11,942.17  0.00
CHF  ZURICH INSURANCE GROUP REG 127 50,968.83  0.02
22,050,422.84  6.78
USD  APPLE 2.85%/16-23.02.2023 4,000,000  3,981,640.00 1.22
USD APPLE INC 3%/17-20.06.2027 4,000,000  3,754,800.00 1.15
USD  ASIAN DEVELOPMENT BANK 3.125%/18- 2,000,000  1,883,320.00 0.58
26.09.2028
EUR  AUSTRIA 0.75%/16-201026 250,000 231,158.21 0.07
USD  AVANGRID INC 3.8%/19-01.06.2029 3,500,000  3,109,785.00 0.96

50/85



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

USD BANK OF AMERICA CORP FIX-TO-FRN 2,500,000 2,341,150.00 0.72
FRN/19-22.10.2025

EUR  BELGIUM KINGDOM 1.25%/18-220433 280,000 237,902.12 0.07

EUR BONOS Y OBLIG DEL ESTADO 0.5%/20-300430 150,000 122,950.97 0.04

EUR  BUNDESREPUB. DEUTSCHLAND 0.25%/19- 500,000 439,823.66 0.14
150229
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) )
USD COCA-COLA FEMSA SAB CV 1.85%/20- 3,000,000 2,199,450.00 0.68 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 8,556 7,612,957.68 2.34
01.09.2032 CSIF (LUX) EQUITY EMERGING MARKETS ESG
USD EUROPEAN BK RECON & DEV 1.5%/20- 1,000,000 936,350.00 0.29 BLUE -QBX- USD
13.02.2025 EUR CREDIT SUISSE INDEX FUND (LUX) SICAV - 1,001 1,102,069.84 0.34
USD EUROPEAN INVESTMENT BANK 1.625%/19- 3,000,000  2,563,980.00 0.79 CSIF (LUX) EQUITY EMU ESG BLUE -QBX EUR
09.10.2029 ACC- EUR
USD EUROPEAN INVESTMENT BANK 2.875%/18- 2,000,000  1,928,300.00 0.59 JPY CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,486 3,956,898.25 1.22
13.06.2025 CSIF (LUX) EQUITY JAPAN ESG BLUE -
EUR FEDEX CORP 0.45%/21-040529 1,000,000 754,379.48 0.23 QBX- JPY
EUR FINNISH GOVERNMENT 144A 0.5%/18-150928 270,000 235,626.79 0.07 GBP CREDIT SUISSE INDEX FUND (LUX) SICAV - 1,368 1,643,132.92 0.51
EUR FRANCE (GOVT OF) 0.75%/17-250528 300,000 269,487.02 0.08 CSIF (LUX) EQUITY UK ESG BLUE -QBX GBP
EUR FRANCE OAT 1.25%/15-250536 200,000 159,391.01 0.05 ACC- GBP
EUR FRANCE OAT 1.75%/17-250639 200,000 165,649.02 0.05 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 1,495 1,522,717.30 0.47
EUR GERMANY 1%/14-150824 250,000 242,108.25 0.07 CSIF (LUX)EQUITY PACIFIC EX JAPAN ESG
EUR GERMANY 1.5%/13-150523 250,000 245,270.07 0.08 BLUE -QBX USD ACC- USD
USD ING GROEP NV -144A- 4.625%/18-06.01.2026 4,000,000  3,845,120.00 1.18 CAD CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,922 2,239,331.21 0.69
EUR INTESA SANPAOLO SPA 0.75%/21-160328 500,000 394,029.92  0.12 CSIF(LUX ) EQUITY CANADA ESG BLUE -QBX
USD INTL FINANCE CORP 2.125%/16-07.04.2026 2,500,000 2,322,375.00 0.71 CAD ACC- CAD
EUR IRELAND 1%/16-150526 100,000 94,475.49 0.03 USD CREDIT SUISSE INVESTMENT PARTNERS (LUX) 2,760 3,944,371.20 1.21
EUR ITALY BTP 1.5%/15-010625 250,000 234,398.41 0.07 GLOBAL BALANCED CONVERTIBLE BOND FUND
EUR ITALY BTP 1.65%/15-010332 100,000 78,112.39  0.02 EB USD
USD KFW 1.75%/19-14.09.2029 2,500,000  2,155,700.00 0.66 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 54,500 57,672,445.00 17.74
AUD  KOMMUNALBANKEN A/S 4.5%/13-17.04.2023 12,000 7,750.87 0.00 SUISSE (LUX) SQ US CORPORATE BOND FUND -
USD  KOMMUNALBANKEN AS S. -4901- 2.125%/15- 4,000,000  3,800,000.00 1.17 EB- USD
11.02.2025 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 970 1,746,911.80 0.54
USD  NATIONAL AUSTRALIA BK/NY 3.625%/18- 3,500,000  3,480,085.00 1.07 SUISSE (LUX) DIGITAL HEALTH EQUITY
20.06.2023 FUND -EB- USD
EUR OBRIGACOES DO TESOURO 144A 1.95%/150629 100,000 93,427.26  0.03 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 239 153,447.56  0.05
EUR PROLOGIS INTL FUND Il 0.875%/19- 350,000 274,236.85 0.08 SUISSE (LUX) EDUTAINMENT EQUITY FUND -
09.07.2029 EBP USD- USD
CAD PROVINCE OF BRITISH COLUMBIA S. BCCD-32 2,113,000  1,524,577.13 0.47 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,148 1,217,545.84 0.37
3.3%/13-18.12.2023 SUISSE (LUX) ENVIRONMENTAL IMPACT EQUITY
EUR REPUBLIC OF POLAND 1.125%/18-07.08.2026 200,000 180,335.93 0.06 FUND -EBP USD ACC- USD
EUR SPAIN 2.75%/14-311024 250,000 248,010.64 0.08 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 119 119,552.66 0.04
USD TOYOTA MOTOR CREDIT CORP S. -B- 2.15%/ 2,000,000 1,646,660.00 0.51 SUISSE (LUX) SMALL CAP SWITZERLAND
20-13.02.2030 EQUITY FUND -EB- CHF
AUD TREASURY CORP OF VICTORIA 5.5%/11- 1,234,000 838,390.91 0.26 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 5,218 5,865,292.90 1.80
17.11.2026 SUISSE (LUX) EMERGING MARKET CORPORATE
AUD  TREASURY CORP VICTORIA 2.5%/19- 215,000 123,408.38 0.04 BOND FUND -EB- USD
22.10.2029 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 7,085 8,274,713.20 2.54
USD UNITED STATES OF AMERICA TREASURY NOTES 4,000,000 3,973,750.00 1.22 SUISSE (LUX) EMERGING MARKET CORPORATE
S. B-2023 2%/13-15.02.2023 INVESTMENT GRADE BOND FUND -EB- USD
USD UNITED STATES S B-2025 2%/15-150225 4,000,000  3,795,625.00 1.17 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 11,781 10,838,520.00 3.33
USD US S. F 2024 2.25%/14-15.11.2024 2,500,000 2,397,460.95 0.74 SUISSE (LUX) ALTERNATIVE OPPORTUNITIES
USD US S. F-2022 1.625%/12-15.11.2022 1,500,000  1,497,304.70 0.46 FUND -EA- USD
USD US TREASURY 1.625%/16-150526 3,000,000 2,741,953.14 0.84 USD CSIF 6 CREDIT SUISSE (LUX) CHINA RMB 5,787 614,174.31 0.19
USD US TREASURY N/B 1.5%/20-150230 2,000,000 1,697,500.00 0.52 EQUITY FUND EB USD CAP
USD US TREASURY N/B 1.625%/19-30.11.2026 3,500,000  3,166,406.25 0.97 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 73,199 7,391,635.02 2.27
USD US TREASURY N/B 1.875%/19-31.07.2026 4,000,000 3,677,187.52 1.13 USD- EUR
USD US TREASURY N/B 2.125%/17-290224 3,000,000  2,907,656.25 0.89 USD CSIF IE MSCI USA SMALL CAP ESG -B 14,657 1,937,362.26 0.60
USD US TREASURY N/B 2.25%/17-151127 2,250,000 2,058,222.67 0.63 USD- EUR
USD US TREASURY N/B 2.875%/18-150828 2,000,000 1,875,781.26 0.58 207,012,596.13 63.67
USD US TREASURY N/B S C-2029 2.375%/150529 3,000,000 2,714,062.50 0.83
USD US TREASURY N/B S E-30 0.625%/20-150830 2,500,000 1,958,984.38 0.60 207,012,596.13 63.67
USD VERIZON COMMUNICATIONS 3.875%/19- 3,500,000  3,195,290.00 0.98 314,243,864.69 96.65
08.02.2029 10,270,047.64 3.16
84,800,800.40 26.08 629,747.04 0.19
325,143,659.37 100.00
106,851,223.24 32.86
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 550,000 380,045.32 0.12
18.06.2027
380,045.32 0.12
380,045.32  0.12
USD CREDIT SUISSE (LUX) COMMODITY ALLOCATION 15,172 13,109,973.48 4.03
FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN DIVIDEND 1,137  2,434,054.06 0.75
PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 21,433  3,620,694.82 1.11
GROWTH EQUITY FUND -EB- EUR
USD CREDIT SUISSE (LUX) GLOBAL HIGH YIELD 8,950 10,696,059.74 3.29
BOND FUND -MB- USD
USD CREDIT SUISSE (LUX) ROBOTICS EQUITY FUND 575  1,014,453.54 0.31
EB USD
USD CREDIT SUISSE (LUX) SECURITY EQUITY FUND 1,801  3,135,342.89 0.96
B USD
EUR CREDIT SUISSE (LUX) SQ EURO CORPORATE 69,130  8,734,261.68 2.69
BOND FUND -EB- EUR
USD CREDIT SUISSE INDEX FUND (IE) MSCI USA 217,011 29,891,095.14 9.19
ESG LEADERS BLUE UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (IE) MSCI WORLD 4,031 532,736.96 0.16
ESG LEADERS BLUE UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 178 139,448.91 0.04

CSIF (LUX) BOND GOVERNMENT EMERGING
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MARKETS LOCAL -QBX USD- USD
USD  CREDIT SUISSE INDEX FUND (LUX) SICAV - 19,559 15,851,395.96 4.88
CSIF (LUX) BOND GOVERNMENT EMERGING
MARKETS USD -QBX USD- USD
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2021 12 31
2021 12 31 2020 12 31

330,296,547 49,121,702 214,602,210 31,915,641
141,245,957 21,006,099 57,585,079 8,564,053
40,969,614 6,093,001 41,850,493 6,224,005
3 40,969,614 6,093,001 41,850,493 6,224,005
4,633,784 689,136 86,195 12,819
4 4,633,784 689,136 86,195 12,819
95,642,559 14,223,961 15,648,391 2,327,229
3,5,16 95,642,559 14,223,961 15,648,391 2,327,229
189,050,590 28,115,604 157,017,131 23,351,588
330,296,547 49,121,702 214,602,210 31,915,641
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6.1

6.2

6.3

6.4

7

4,16

2021 12 31 2020 12 31
107,046,534 15,919,961 75,355,789 11,206,913
250,000 37,180 250,000 37,180
44,400,000 6,603,168 36,900,000 5,487,768
25,000 3,718 25,000 3,718
44,375,000 6,599,450 36,875,000 5,484,050
20,875,000 3,104,530 15,375,000 2,286,570
23,500,000 3,494,920 21,500,000 3,197,480
205,789 30,605 83,815 12,465
62,190,745 9,249,008 38,121,974 5,669,500
30,426,326 4,525,003 24,154,289 3,592,226
1,675,232 249,141 1,516,412 225,521
28,751,094 4,275,863 22,637,877 3,366,705
192,823,688 28,676,739 115,092,132 17,116,502
17,011 2,530 12,375 1,840
17,011 2,530 12,375 1,840
81,223,740 12,079,595 74,171,736 11,030,821
81,223,740 12,079,595 74,171,736 11,030,821
108,303,830 16,106,946 38,542,435 5,732,031
108,303,830 16,106,946 38,542,435 5,732,031
3,279,107 487,669 2,365,586 351,810
576,262 85,702 115,360 17,156
84,210 12,524 100,250 14,909
2,618,635 389,443 2,149,976 319,744
2,618,635 389,443 2,149,976 319,744
330,296,547 49,121,702 214,602,210 31,915,641
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2021 12 31
2021 12 31 2020 12 31
8 449,052,325 66,783,062 373,243,879 55,508,830
9,16 87,774,731 13,053,858 1,528,269 227,284
(344,951,922) (51,301, 250) (301,546,190) (44,845,949)
10 (344,951,922) (51,301,250) (301,546,190) (44,845,949)
(5,523,788) (821,498) (5.285,829) (786,108)
11 (4,889,665) (727,191) (4,688,765) (697,313)
(634,123) (94,307) (597,064) (88,795)
(243,097) (36,153) (215,615) (32,066)
(391,026) (58,153) (381,449) (56,729)
12,16  (105,589,799) (15,703, 315) (15,821,340) (2,352,950)
14 (1,642,695) (244,302) (1,547,739) (230, 180)
(1,642,695) (244,302) (1,547,739) (230,180)
15 (16,796,429) (2,497,965) (12,398,025) (1,843,834)
16. 62,322,423 9,268,591 38,173,025 5,677,092
17. 16
5 (131,678) (19,583) (51,051) (7,592)
18 62,190,745 9,249,008 38,121,974 5,669,500
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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

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

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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25,703 2020
2021 12 31
4,633,784 2020 86,195
2017 2020
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)
6.1
500 250,000
2021 12 31
6.2
10
10
6.3
2021 12 31 2020 12 31
36,875,000 39,875,000
(6,000,000)
NWT 2,000,000 3,000,000
5,500,000
44,375,000 36,875,000

NWT
NWT 2,000,000 2020 3,000,000
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2017
2018
2019
2020
2021
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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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3,733,684 2020 4,208,801
11
2021 2020
5 3
13 13
10 9
28 25
2021 2020 12 31
12
SCFF 78,517,537 2020
16
11,527,301 2020 :11,690,181
13
166,195 2020 :42,364
2021 SCFF
14

2002 12 19 65
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16 SCFF

SCFF
12 31 SCFF

SCFF

SCFF
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SCFF
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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
{expressad in CHF)

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

Credit Suisse Fund Management 5.4

5, rue Jean Mannet

L-2180 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 41,860,495
a) becoming due and payable
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 cne year 1173 4 173 4,533,784 174 8, 195
4. Oiher debtors 1183 183 05,640,550 184 15,648,391
a) becoming due and payable
within one year 1188 3,516 185 95,642,660 186 15,648,390
. Cash at bark and in hand 1197 197 183,080,520 198 167,017,131
TOTAL (ASSETS) 201 330,296,547 202 214,802,210
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)

CAPITAL, RESERVES AND LIABILITIES

Reference(s) Current year Previous year
A. Capital and reserves 130 am . 107,045,634 302 TE, 366,789
I.  Subscribed capital 1303 61 3B 280,000 304 260,000
IV. Reserves 1302 e 44,400,000 210 25,900,000
1. Legal resere 1311 g2 an 25,000 32 25,000
4. Other reserves, including the
fair value resene 1317 83 317 44 375,000 318 3,87Th, 000
a) other available resenes 20,875,000 15,375,000
b) other non available reserves 23,500,000 21,500,000
Y. Profit or loss brought forward 1319 G4 318 206,789 320 g3.,5
Y1 Profit or loss for the financial year 1321 321 62,150,746 320 35,121,974
E. Provisions 1331 33 30,426,386 332 24,154,289
1. Previsions for pensions and
similar obligations 1333 333 1,675,232 234 1,516,412
2. Provisicns for taxation 1335 & 33 28,701,004 336 22837877
C. Creditors 1435 435 192823658 436 115,092,132
2. Amourts owed to credil
institutions 1335 356 17.011 356 12,375
a) becoming due and payabla
within ore year 1367 7. 357 17.011 368 12,375
4, Trade creditors 1367 26T 81,223,740 368 741,736
a) becoming due and payable
within one year 1369 T 369 81,223,740 370 T4171,736
6, Amounts owed to affiliated
undertakings 137 379 108,303,830 380 38,540 435
a) becoming due and payable
within one year 1381 416 381 108,303,830 382 38, 542 435
8. Other creditors 1451 451 3.279,107 452 2,365,585
a) Tax authorities 1353 385G BT 262 304 115,350
b) Social security authorities 1395 395 84,20 386 100,250
¢} Other ereditors 1387 387 2618,6856 208 2149 976
i) becoming due and payable
within one year 1306 ] 26158635 400 2,140,978
TOTAL (CAPITAL, RESERVES AND LIABILITIES) 405 330,256,547 406 214,602,210

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 Cradit Suisse Fund Management S.A by decision of fhe 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 Investment 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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Credit Suisse Fund
Management S.A,

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 31 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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Credit Suisse Fund
Management S.A,

Motes to the anrwal accounts for the vear
erded December 31, 2021
(cortinued)

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
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6.2 Other reserves (continued)

A at December 31, 20021, the NWT reserve 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
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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 resohved to recognise that these invoices which will be issued by the company
reflect 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 ihe relevant sub-furds 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 dewelopmerts may affect the Company's financial performance, albeit
giver the early stage of these developments, it is not yet possible to fully estimate the size of any reazonably
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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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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