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Credit Suisse Fund Management S._A.

(o]
12 Lux
usb Lux Usb
Lux usb
Lux usb
2023 10
126,306,467 51.73
23,994,276 9.83
22,910,057 9.38
1,045,110 0.43
698,366 0.29
661,866 0.27
284,742 0.12
164,618 0.07
136,919 0.06
96,570 0.04
40,356 0.02
176,339,348 72.22
40,712,515 16.67
8,718,070 3.57
2,897,140 1.19
2,394,750 0.98
2,181,030 0.89
1,941,724 0.80
1,034,843 0.42
889,613 0.36
729,106 0.30
707,143 0.29
611,099 0.25
442,016 0.18
439,131 0.18
261,909 0.11
247,232 0.10
196,376 0.08
171,259 0.07
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64,574,956 26.45
240,914,304 98.67
3,258,526 1.33
244,172,830
100.00
36,506
2023 10 31 UFJ

149.51
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Lux usD
2023 10

133,607,901 50.00
45,234,159 16.93
36,071,317 13.50
1,905,189 0.71
1,421,891 0.53
1,103,070 0.41
609,434 0.23
351,902 0.13
293,122 0.11
207,992 0.08
86,604 0.03
220,892,581 82.66
24,918,145 9.33
4,601,660 1.72
3,269,756 1.22
1,916,501 0.72
1,690,416 0.63
1,454,020 0.54
832,927 0.31
650,267 0.24
595,785 0.22
595,005 0.22
565,556 0.21
504,374 0.19
467,136 0.17
420,089 0.16
343,658 0.13
247,232 0.09
200,640 0.08
43,273,166 16.19
264,165,747 98.86
3,051,789 1.14

267,217,536
39,952 100.00

4/84



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

Lux usD
2023 10

70,216,804 43.78
41,278,798 25.74
29,827,393 18.60
1,679,316 1.05
1,257,526 0.78
951,912 0.59
408,963 0.26
236,088 0.15
196,906 0.12
138,987 0.09
58,040 0.04
146,250,732 91.19
8,137,656 5.07
1,417,565 0.88
579,781 0.36
478,950 0.30
420,660 0.26
363,505 0.23
339,741 0.21
282,683 0.18
233,568 0.15
181,933 0.11
175,251 0.11
52,696 0.03
24,425 0.02
12,688,412 7.91
158,939,144 99.10
1,436,163 0.90

160,375,307
23,978 100.00
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2023 10
Lux usb
acc BH
acc

2022 11 316,951,599.33 | 47,387,433,616 278.83 41,688 9,729
12 307,949,866.76 | 46,041,584,579 275.11 41,132 9,557

2023 319,029,895.34 | 47,698,159, 652 285.56 42,694 9,869
304,744,951.10 | 45,562,417,639 278.98 41,710 9,602

285,994,381.30 | 42,759,019,948 284.18 42,488 9,741

283,420,783.18 | 42,374,241,293 285.92 42,748 9,761

276,029,934.70 | 41,269,235,537 283.54 42,392 9,628

276,747,666.04 | 41,376,543,550 288.37 43,114 9,748

276,378,824.30 | 41,321,398,021 292.93 43,796 9,849

269,442,425.71 | 40,284,337,068 289.62 43,301 9,684

252,295,702.49 | 37,720,730,479 282.03 42,166 9,381

10 244,172,830.27 | 36,506,279,854 276.54 41,345 9,147

BH acc 2017 10,000
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Lux usD
acc BH
acc
2022 11 338,330,671.36 | 50,583,818,675 304.08 45,463 10,280
12 328,170,357.48 | 49,064,750,147 298.30 44,599 10,040
2023 340,957,686.06 | 50,976,583,643 312.79 46,765 10,479
332,851,451.35 | 49,764,620,491 305.25 45,638 10,184
319,750,930.31 | 47,805,961,591 311.29 46,541 10,345
317,784,052.44 | 47,511,893,680 313.45 46,864 10,375
307,325,082.39 | 45,948,173,068 310.72 46,456 10,231
309,635,304.37 | 46,293,574,356 319.65 47,791 10,483
303,542,277.75 | 45,382,605, 946 326.73 48,849 10,653
239,513,836.71 | 35,809,713,727 321.35 48,045 10,421
277,880,790.73 | 41,545,957,022 310.53 46,427 10,018
10 267,217,535.69 | 39,951,693,761 302.02 45,155 9,691
BH acc 2017 10,000
Lux usb
acc BH
acc
2022 11 182,190,533.71 | 27,239, 306,695 302.29 45,195 10,587
12 178,652,112.07 | 26,710,277,276 293.92 43,944 10,257
2023 189,338,423.48 | 28,307,987,694 311.42 46,560 10,816
182,395,727.44 | 27,269,985,210 303.21 45,333 10,488
178,601,578.91 | 26,702,722,063 309.88 46,330 10,683
175,508,697.30 | 26,240,305,333 312.52 46,725 10,732
171,609,962.57 | 25,657,405,504 309.84 46,324 10,584
177,468,960.52 | 26,533,384,287 323.11 48,308 10,993
182,464,971.08 | 27,280,337,826 332.56 49,721 11,249
176,260,363.08 | 26,352,686,884 325.46 48,660 10,945
167,581,143.72 | 25,055,056,798 312.36 46,701 10,449
10 160,375,307.00 | 23,977,712,150 301.52 45,080 10,031
BH acc 2017 12 10,000 2018
11 2018 19 2018 31

2018 17 10,000
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2023 10
Lux uUsb
Lux Usb
Lux uUsb
2023 10
Lux Usb
acc BH acc
2022 11
3.26 2.58
2023 10
Lux uUsb
acc BH acc
2022 11
4.13 1.69
2023 10
Lux uUsb
acc BH acc
2022 11
5.95 0.05
2023 10

100x%
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Lux usb
acc BH acc
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 14.34 16.45
2023 0.52 4.29
Lux usD
acc BH acc
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 16.59 18.76
2023 1.25 3.48
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2023 10 2023 10
Lux Usb
acc
2022 11 23,787 189,547 512,805
2023 10 7,054 62,656 101,360
BH acc
2022 11 0 10,914 70,874
2023 10 0 10,914 26,235
Lux usb
acc
2022 11 31,489 175,887 482,583
2023 10 10,538 97,863 165,667
BH acc
2022 11 17,776 124,036 357,377
2023 10 17,776 124,036 351,873
Lux uUsb
acc
2022 11 11,508 58,503 369,892
2023 10 2,606 23,296 152,306
BH acc
2022 11 15,302 49,141 365,250
2023 10 15,302 49,141 362,601
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12

2023 30
3,182,932,475.30 527,634,716
27,087,090.20 4,490,227
4,688,078.59 777,143
760,900.19 126,134
3,215,468,544 .28 533,028,221
3,990,284.50 661,469
29,299,999.57 4,857,061
3,210.60 532
33,293,494.67 5,519,063

3,182,175,049.61 527,509,158
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12

2023

2023 30
3,613,914,085.28 599,078,538
6,375,342.58 1,056,841
7,882,761.74 1,306,725
481,465.04 79,812
34,772.92 5,764
14,774,342.28 2,449,143
22,537,005.90 3,735,959
1,060,180.30 175,746
1,017,658.02 168,697
38,259.66 6,342
540.17 90
459,795.28 76,220
420,894.21 69,772
25,534,333.54 4,232,826
(10,759,991.26) (1,783,684)
26,167,168.98 4,337,732
8,551,720.98 1,417,619
4,143,262.40 686,829
38,862,152.36 6,442,179
28,102,161.10 4,658,495
(18,593,011.11) (3,082,163)
(34,149, 390.64) (5.,660,944)
(52,742,401.75) (8,743,108)
(24,640,240.65) (4,084,613)
39,499,677.73 6,547,862
(426,243,875.35) (70,658, 447)
(386,744,197.62) (64,110,586)

(20,354,597.40) (3,374,182)
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3,182,175,049.61 527,509,158
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CS 12
Lux usb
Valoren ISIN
acc 672327 LU0O078041133 1.50 1.95
EB 28145643 LU1230136977 0.60 1.03
IB 1057436 LU0108835801 0.60 1.05
UB 26362734 LU1144411391 1.25 1.70
BH acc 36829019 LU1614284856 1.50 2.03
2022 2021 2020
acc 4.10 16.59 8.64 10.13
EB 4.82 15.82 9.64 11.14
IB 4.80 15.84 9.62 11.12
UB 4.29 16.38 8.91 10.40
BH acc 0.22 18.76 8.16 8.70

18/84



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

11,254,000 76,117 10.10.2023 568.41
BNP Paribas S.A.- Paris - France
1,831,560,900 12,479,398 10.10.2023 184,068.40
BNP Paribas S.A.- Paris - France
502,927 74,334,400 10.10.2023 3,911.11
BNP Paribas S.A.- Paris - France
1,842,815,000 12,491,457 24.10.2023 93,029.05
BNP Paribas S.A.- Paris - France
12,851,619 11,650,000 09.11.2023 494,595 _58
BNP Paribas S.A.- Paris - France
137,000,000 971,487 09.11.2023 47,387.14
UBS AG London Branch -
London - United Kingdom
937,786 137,000,000 09.11.2023 13,597.08
BNP Paribas S.A.- Paris - France
959,010 880,000 09.11.2023 25,624.30
BNP Paribas S.A.- Paris - France
492,105 660,000 09.11.2023 3,686.50
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
216,361.57
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CS 12
Lux usD
2023 30
276,022,247.18 41,268,086
1,674,362.49 250,334
312,986.76 46,795
216,361.57 32,348
278,225,958.00 41,597,563
345,167.27 51,606
345,167.27 51,606
277,880,790.73 41,545,957
2023 30 2023 31 2022 31
277,880,790.73 319,750,930.31 428,069,419.28
acc 310.53 311.29 339.12
EB 1,326.85 1,324.03 1,429.19
IB 1,442.06 1,439.13 1,553.75
UB 127.59 127.75 138.82
BH acc 10,018.00 10,345.00 11,706.00
acc 489,437.091 567,898.613 10,792.829 89,254.351
EB 8,548.968 9,604.959 319.418 1,375.409
IB 28,553.085 28,257.318 3,890.924 3,595.157
uB 387,064.860 422 ,353.542 7,663.296 42,951.978
BH acc 357,377.088 458,405.323 2,411.730 103,439.965
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12
Lux usb

2023
2023 30
319,750,930.31 47,805,962
670,888.59 100,305
481,389.81 71,973
76,786.93 11,480
2,030.54 304
1,231,095.87 184,061
1,971,497.11 294,759
94,900.64 14,189
91,104.56 13,621
4,374.34 654
5.34 1
66,875.99 9,999
36,722.31 5,490
2,265,480.29 338,712
(1,034,384.42) (154,651)
3,260,160.11 487,427
(4,342,879.88) (649,304)
78,498.99 11,736
(1,004,220.78) (150,141)
(2,038,605.20) (304,792)
(2,144,424 .44) (320,613)
185,728.12 27,768
(1,958,696.32) (292,845)
(3,997,301.52) (597,637)
10,683,340.67 1,597,266

(48,556,178.73) (7,259,634)
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(37,872,838.06) (5,662,368)

277,880,790.73 41,545,957

22/84



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

CS 12
Lux usb
Valoren ISIN

acc 672380 LUO078042453 1.70 2.11
EB 28146665  LU1230137272 0.60 0.99
UB 26362879 LU1144411631 1.40 1.81
1B 28234316 LU1230137512 0.60 1.01
BH acc 36829025  LU1614285234 1.70 2.19

2022 2021 2020

acc 6.27 19.18 12.68 11.57
EB 7.17 18.27 13.95 12.83
UB 6.52 18.94 13.01 11.91
1B 7.15 9.08 18.29
BH acc 1.87 21.28 12.14 10.16
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7,254,100 49,063 10.10.2023 366.38
BNP Paribas S.A.- Paris - France
1,970,069,500 13,423,130 10.10.2023 197,988.26
BNP Paribas S.A.- Paris - France
674,180 99,660,200 10.10.2023 5,148.82
BNP Paribas S.A.- Paris - France
1,977,323,600 13,403,219 24.10.2023 99,819.31
BNP Paribas S.A.- Paris - France
871,788 800,000 09.11.2023 23,255.38
BNP Paribas S.A.- Paris - France
2,271,263 2,060,000 09.11.2023 86,246.62
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
121,000,000 858,179 09.11.2023 42,003.18
UBS AG London Branch - London -
United Kingdom
828,263 121,000,000 09.11.2023 12,009.10
BNP Paribas S.A.- Paris - France
216,149 290,000 09.11.2023 1,540.90
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
211,976.31
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CS 12
Lux usD
2023 30

166,810,638.91 24,939,859

1,118,284.66 167,195

118,729.64 17,751

168,047,653.21 25,124,805

254,533.18 38,055

211,976.31 31,693

466,509.49 69,748

167,581,143.72 25,055,057

2023 30 2023 31 2022 31

167,581,143.72 178,601,578.91 216,699,854.49
acc 312.36 309.88 343.81
EB 1,447.07 1,427.56 1,566.17
UB 140.21 138.89 153.63
IB 909.16 897.00 984.31
BH acc 10,449.00 10,683.00 12,306.00
acc 372,231.233 395,396.879 3,901.023 27,066.669
EB 6,471.271 6,662.648 741.966 933.343
UB 97,396.917 103,091.712 2,337.067 8,031.862
IB 3,000.000 3,000.000 0.000 0.000
BH acc 365,055.587 364,223.717 9,187.484 8,355.614
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12
Lux usb

2023
2023 30
178,601,578.91 26,702,722
222,546.03 33,273
408,134.55 61,020
49,515.59 7,403
154.19 23
680,350.36 101,719
1,403,844.75 209,889
54,868.83 8,203
52,674.11 7,875
3,912.07 585
50,779.39 7,592
24,068.97 3,599
1,590,148.12 237,743
(909,797.76) (136,024)
555,298.28 83,023
(4,011,855.46) (599,813)
142,572.45 21,316
(3,313,984.73) (495,474)
(4,223,782.49) (631,498)
1,729,981.39 258,650
(264,215.38) (39,503)
1,465,766.01 219,147
(2,758,016.48) (412,351)
3,364,909.54 503,088

(11,627,328.25) (1,738,402)
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(8,262,418.71) (1,235,314)

167,581,143.72 25,055,057
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12
Lux usD

Valoren ISIN

672336 LUO078046876 1.30 1.75
acc 672337  LU0O078046959 1.30 1.75
EB 28145654  LU1230137199 0.60 1.03
1B 28234308  LU1230137439 0.60 1.05
UA 26362951 LU1144412100 1.05 1.50
UB 26364579 LU1144412282 1.05 1.50
BH acc 36829010 LU1614284344 1.30 1.83

2022 2021 2020
2.51 14.34 5.01 7.98
acc 2.52 14.34 5.01 7.98
EB 3.07 13.72 5.77 8.76
1B 3.05 13.74 5.75 8.73
UA 2.70 14.12 5.27 8.25
UB 2.71 14.12 5.27 8.25
BH acc 1.84 16.45 4.50 6.61

28/84
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23,026,000 155,737 10.10.2023 1,162.98
BNP Paribas S.A.- Paris - France
102,609 15,308,700 10.10.2023 158.39
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
316,956,300 2,159,592 10.10.2023 31,853.51
BNP Paribas S.A.- Paris - France
339,982,400 2,304,559 24.10.2023 17,163.00
BNP Paribas S.A.- Paris - France
795,506 730,000 09.11.2023 21,220.53
BNP Paribas S.A.- Paris - France
753,155 1,010,000 09.11.2023 5,725.65
Credit Suisse (Schweiz) AG -
Zurich - Switzerland
780,375 114,000,000 09.11.2023 11,342.06
Citibank N.A.- London -
United Kingdom
114,000,000 808,351 09.11.2023 39,392.08
UBS AG London Branch - London -
United Kingdom
17,319,656 15,700,000 09.11.2023 666,842.14
BNP Paribas S.A.- Paris - France
615,400.42
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CS 12
Lux usD
2023 30
248,762,960.08 37,192,550
2,789,061.61 416,993
410,727.73 61,408
615,400.42 92,009
252,578,149.84 37,762,959
278,937.75 41,704
3,509.60 525
282,447.35 42,229
252,295,702.49 37,720,730
2023 30 2023 31 2022 31
252,295,702.49 285,994,381.30 402,188,276.98
153.51 154.69 165.85
acc 282.03 284.18 304.69
EB 1,206.08 1,210.94 1,289.04
IB 1,198.44 1,203.38 1,281.24
UA 110.91 111.62 119.38
uB 116.03 116.77 124.89
BH acc 9,381.00 9,741.00 10,833.00
93,430.400 114,127.910 417.205 21,114.715
acc 514,788.861 576,052.825 4,879.458 66,143.422
EB 5,576.517 5,806.580 696.487 926.550
IB 31,999.939 34,914.687 0.000 2,914.748
UA 117,501.257 148,652.484 5.000 31,156.227
UB 260,327.527 286,095.798 187.970 25,956.241
BH acc 70,873.957 76,400.289 0.000 5,526.332
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12
Lux usD

2023
2023 30
285,994,381.30 42,759,020
1,002,152.01 149,832
331,665.96 49,587
69,757.79 10,429
1,078.68 161
1,404,654.44 210,010
1,552,800.47 232,159
85,556.01 12,791
82,192.06 12,289
5,396.21 807
53,072.72 7,935
32,682.50 4,886
1,811,699.97 270,867
(407,045.53) (60,857)
880,068.31 131,579
(1,030,093.49) (154,009)
(45,173.35) (6,754)
(195,198.53) (29,184)
(602,244.06) (90,042)
(2,318,218.11) (346,597)
769,562.10 115,057
(1,548,656.01) (231,540)
(2,150,900.07) (321,581)
2,347,705.43 351,005
(33,895,484.17) (5,067,714)

(31,547,778.74) (4,716,708)
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252,295,702.49 37,720,730
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2023 30

CS 12

2010 12 17

2023 30

2023 30

2023 30
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Lux EUR 1,227,369.00 1,294,119.02
Lux CHF 12,728,695.00 13,420,940.48
Lux usD 3,865,551.00 4,075,777.60
Lux EUR 183,510.00 193,490.13
Lux CHF 1,177,852.00 1,241,909.06
Lux usb 0.00 0.00
Lux EUR 8,997,674.00 9,487,009.25
Lux CHF 11,364,971.00 11,983,050.84
Lux usD 3,749,684.00 3,953,609.21
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2023 30
Lux EUR 4,085.90 920.81 3,165.09
Lux CHF 8,779.68 1,959.84 6,819.84
Lux usb 2,597.30 566.76 2,030.54
Lux EUR 590.57 128.05 462.52
Lux CHF 1,551.27 368.57 1,182.70
Lux usb 202.76 48.57 154.19
Lux EUR 14,981.58 3,329.31 11,652.27
Lux CHF 11,600.58 2,614.91 8,985.67
Lux usb 1,390.06 311.38 1,078.68
2023 30
Lux EUR 21,334.11
Lux CHF 26,126.07
Lux usb 15,605.24
Lux EUR 17,437.06
Lux CHF 9,819.72
Lux usb 6,141.34
Lux EUR 17,964.83
Lux CHF 21,179.62
Lux usb 7,938.79
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12 2023 30
Lux UsD
50.42
23.20
16.83 (@D)
1.66
1.57
0.83
0.72 CHF ABB REG 3,067  109,966.14 0.04
0.71 USD ADOBE 1,223 623,607.70 0.22
0.61 CHF ALCON INC 763 59,168.03 0.02
0.53 USD ALPHABET A 13,465 1,762,029.90 0.63
0.42 USD ALPHABET C 12,138 1,600,395.30 0.58
0.41 EUR AMADEUS IT GROUP A 890 53,974.23  0.02
0.29 USD AMGEN 2,058  553,108.08 0.20
0.24 USD APPLIED MATERIALS 2,067  286,176.15 0.10
0.24 EUR ASML HOLDING 561  332,082.34 0.12
0.22 EUR AXA 4,517  134,767.29 0.05
0.15 CHF BARRY CALLEBAUT (REG. SHARES) 6 9,562.69 0.00
0.12 CHF BKW 29 5,119.67 0.00
0.09 EUR BMW 603 61,531.52  0.02
0.07 EUR BNP PARIBAS A 2,512 160,718.42 0.06
99.33 USD BRISTOL MYERS SQUIBB 8,108  470,588.32 0.17
USD  CATERPILLAR 6,647 1,814,631.00 0.65
CHF  CIE FINANCIERE RICHEMONT (REG. SHARES) 750 91,822.83 0.03
67.03 USD COCA-COLA 14,034  785,623.32 0.28
7.91 USD COMCAST A 9,483  420,476.22 0.15
i 4.92 GBP CRH 2,830  156,894.45 0.06
2.85 USD DANAHER 2,665  661,186.50 0.24
1.95 EUR DANONE 1,378 76,245.12  0.03
1.66 EUR DASSAULT SYSTEMES SE 920 34,379.09 0.01
1.27 EUR DEUTSCHE POST REG 2,193 89,472.06 0.03
1.11 CHF DUFRY 129 4,922.79 0.00
1.10 USD ECOLAB 3,034  513,959.60 0.18
1.01 USD ELI LILLY & CO 3,111 1,671,011.43 0.60
0.99 EUR ENEL 13,683 84,313.62 0.03
0.97 CHF GEBERIT 67 33,616.99 0.01
0.88 CHF GIVAUDAN REG 16 52,365.25 0.02
0.79 EUR HERMES INTERNATIONAL 58 106,222.69 0.04
0.71 USD HOME DEPOT 3,698 1,117,387.68 0.40
0.57 EUR IBERDROLA 10,028 112,488.65 0.04
0.51 USD IBM 2,219 311,325.70 0.11
0.39 EUR ING GROUP 8,144  108,211.87 0.04
0.37 USD INTEL 10,241 364,067.55 0.13
0.35 USD INTUIT 750  383,205.00 0.14
0.29 USD JOHNSON & JOHNSON 9,103 1,417,792.25 0.51
0.26 CHF JULIUS BAER GRUPPE 299 19,238.13  0.01
0.24 EUR KERING 148 67,676.57 0.02
0.22 EUR KONINKLIJKE AHOLD DELHAIZE 1,921 58,005.65 0.02
0.22 CHF KUEHNE & NAGEL INTERNATIONAL 116 33,095.57 0.01
0.21 CHF LAFARGEHOLCIM REG 873 56,093.84 0.02
0.20 CHF LINDT & SPRUENGLI 2 22,277.97 0.01
0.13 CHF LOGITECH INTERNATIONAL REG 337 23,311.37  0.01
MBS ABS 0.09 CHF LONZA REG 114 53,036.87 0.02
0.04 EUR LTOREAL 515  214,394.76 0.08
0.03 USD LOWE"S COMPANIES 2,181  453,299.04 0.16
0.02 EUR LVMH 503  381,519.72 0.14
0.02 EUR MERCK 177 29,637.11 0.01
99.33 USD MERCK & CO 9,767 1,005,512.65 0.36
USD  MICROSOFT 18,870 5,958,202.50 2.14
USD  MORGAN STANLEY 17,922 1,463,689.74 0.53
EUR  MUENCHENER RUECKVER REG RESTRICTED 346 135,211.48 0.05
EUR  NESTE OYJ 3,412 116,068.18 0.04
CHF  NESTLE REG 3,741  424,233.86 0.15
USD NIKE B 3,680  352,742.18 0.13
EUR  NOKIA 7,732 29,208.56 0.01
CHF  NOVARTIS REG 2,825  289,878.93 0.10
USD  NVIDIA 6,600 2,870,934.00 1.03
EUR  ORANGE 7,432 85,453.32  0.03
CHF  PARTNERS GROUP 30 33,925.26 0.01
USD  PEPSICO 4,296 727,914.24 0.26
USD PROCTER & GAMBLE 6,733 982,075.38 0.35
EUR REPSOL 8,978  147,999.97 0.05
CHF  ROCHE HOLDING 40 11,779.56  0.00
CHF  ROCHE HOLDING CERT 902  246,944.27 0.09
USD  S&P GLOBAL 4,685 1,711,945.85 0.62
USD  SALESFORCE.COM 2,447 496,202.66 0.18
USD  SCHLUMBERGER 19,818 1,155,389.40 0.42
EUR  SCHNEIDER ELECTRIC 1,275  211,908.28 0.08
USD  SEMPRA ENERGY 7,397 503,217.91 0.18
USD  SERVICENOW 499  278,921.04 0.10
USD  SHERWIN-WILLIAMS 2,428  619,261.40 0.22
CHF  SIKA LTD 212 54,019.37 0.02
CHF  SONOVA HOLDING REG 73 17,372.11  0.01
EUR  STMICROELECTRONICS 947 41,093.05 0.01
CHF  STRAUMANN HOLDING LTD 158 20,242.12  0.01
CHF  SWISS LIFE REG 43 26,867.80 0.01

40/84



EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

CHF  SWISS PRIME SITE 103 9,452.12 0.00
CHF  SWISS REINSURANCE 459 47,324.70  0.02
CHF  SWISSCOM (REG. SHARES) 35 20,820.83 0.01
USD  TESLA MOTORS 9,483 2,372,836.26 0.85
USD  TEXAS INSTRUMENTS 2,428 386,076.28 0.14
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Lux

USD

) (@)
CHF  THE SWATCH GROUP 30 7,719.68 0.00 USD CREDIT SUISSE (LUX) GLOBAL HIGH YIELD 4,025 5,381,929.13 1.94
Usb TJX COS 3,831 340,499.28 0.12 BOND FUND -MB- USD
CHF  UBS GROUP 4,386 108,786.37 0.04 USD CREDIT SUISSE (LUX) ROBOTICS EQUITY FUND 1,374 2,971,236.60 1.07
USD UNITED PARCEL SERVICE -B- 9,303 1,450,058.61 0.52 EB USD
EUR  UPM-KYMMENE 2,024 69,580.29 0.03 USD CREDIT SUISSE (LUX) SECURITY EQUITY FUND 2,147 4,581,118.31 1.65
USD VERIZON COMMUNICATIONS 11,669 378,192.29 0.14 B USD
EUR VONOVIA REG 1,996 48,203.57 0.02 EUR CREDIT SUISSE (LUX) SQ EURO CORPORATE 39,536 5,572,235.47 2.01
USD WALT DISNEY 4,590 372,019.50 0.13 BOND FUND -EB- EUR
EUR WOLTERS KLUWER 608 73,802.50 0.03 USD CREDIT SUISSE INDEX FUND (IE) MSCI USA ESG 196,708 33,027,273.20 11.89
CHF ZURICH INSURANCE GROUP REG 229 105,162.17 0.04 LEADERS BLUE UCITS ETF B USD CAP
43,854,753.56 15.78 USD CREDIT SUISSE INDEX FUND (IE) MSCI WORLD 1,862 299,893.72 0.11
ESG LEADERS BLUE UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 179 157,385.90 0.06
USD APPLE INC 3%/17-20.06.2027 2,500,000 2,329,000.00 0.84 (LUX) BOND GOVERNMENT EMERGING MARKETS
USD ASIAN DEVELOPMENT BANK 3.125%/18- 1,000,000 928,630.00 0.33 LOCAL -QBX USD- USD
26.09.2028 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 7,713 6,825,002.31 2.46
EUR ASSICURAZIONI GENERALI (SUBORDINATED) 400,000 347,227.65 0.12 (LUX) BOND GOVERNMENT EMERGING MARKETS
2.124%/19-01.10.2030 USD -QBX USD- USD
EUR AUSTRIA 0.75%/16-201026 250,000 246,355.24 0.09 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 17,599 17,256,433.76 6.21
USD AVANGRID INC 3.8%/19-01.06.2029 2,250,000 1,998,337.50 0.72 (LUX) EQUITY EMERGING MARKETS ESG BLUE -
EUR BANCO SANTANDER SA 0.3%/19-04.10.2026 300,000 285,081.14 0.10 QBX- USD
EUR BELGIUM KINGDOM 1.25%/18-220433 200,000 175,447.58 0.06 EUR CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 2,39 3,219,712.03 1.16
EUR BELGIUM OLO S 81 0.8%/17-220627 250,000 243,223.99  0.09 (LUX) EQUITY EMU ESG BLUE -QBX EUR
EUR BONOS Y OBLIG DEL ESTADO 0.5%/20-300430 100,000 86,945.61 0.03 ACC- EUR
EUR BONOS Y OBLIG DEL ESTADO 144A 1.4/300728 100,000 96,205.44 0.03 JPY CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 5,146 5,540,817.57 1.99
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 700,000 479,375.43 0.17 (LUX) EQUITY JAPAN ESG BLUE -QBX- JPY
18.06.2027 GBP CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 1,929 2,929,920.02 1.05
EUR BUNDESREPUB. DEUTSCHLAND 0.25%/19- 250,000 232,340.04 0.08 (LUX) EQUITY UK ESG BLUE -QBX GBP
150229 ACC- GBP
USD COCA-COLA FEMSA SAB CV 1.85%/20- 2,000,000 1,481,020.00 0.53 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - CSIF 2,415 2,744,599.20 0.99
01.09.2032 (LUX)EQUITY PACIFIC EX JAPAN ESG BLUE -QBX
EUR EDP FINANCE BV 1.875%/18-13.10.2025 500,000 507,067.14 0.18 USD ACC- USD
USD EUROPEAN BK RECON & DEV 1.5%/20- 1,000,000 948,510.00 0.34 CAD CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,170 3,440,568.85 1.24
13.02.2025 CSIF(LUX ) EQUITY CANADA ESG BLUE -QBX
USD EUROPEAN INVESTMENT BANK 1.625%/19- 1,000,000 844,140.00 0.30 CAD ACC- CAD
09.10.2029 USD CREDIT SUISSE INVESTMENT PARTNERS (LUX) 2,002 3,049,268.33 1.10
USD EUROPEAN INVESTMENT BANK 2.875%/18- 1,000,000 961,540.00 0.35 GLOBAL BALANCED CONVERTIBLE BOND FUND
13.06.2025 EB USD
EUR FINNISH GOVERNMENT 144A 0.5%/18-150928 150,000 139,404.02 0.05 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 38,552 42,362,419.41 15.24
EUR FINNISH GOVERNMENT 144A 1.5%/22-150932 500,000 453,954.94 0.16 SUISSE (LUX) SQ US CORPORATE BOND FUND -
EUR FRANCE (GOVT OF) 0.75%/17-250528 400,000 380,175.95 0.14 EB- USD
EUR FRANCE OAT 1.75%/17-250639 150,000 123,043.16 0.04 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,483 2,494,079.74 0.90
EUR IBERDROLA INTERNATIONAL 1.125%/16- 200,000 198,956.07 0.07 SUISSE (LUX) DIGITAL HEALTH EQUITY FUND -
21.04.2026 EB- USD
USD ING GROEP NV -144A- 4.625%/18-06.01.2026 2,500,000 2,424,050.00 0.87 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 236 172,187.96 0.06
EUR INNOGY FINANCE BV 1.25%/17-19.10.2027 500,000 477,358.61 0.17 SUISSE (LUX) EDUTAINMENT EQUITY FUND -EBP
EUR INTESA SANPAOLO SPA 0.75%/21-160328 250,000 224,724.98 0.08 USD- USD
USD INTL FINANCE CORP 2.125%/16-07.04.2026 1,000,000 932,930.00 0.34 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 2,561 2,803,449.87 1.01
EUR IRISH TSY 1.35% 2031 1.35%/18-180331 500,000 466,188.80 0.17 SUISSE (LUX) ENVIRONMENTAL IMPACT EQUITY
USD  KFW 1.75%/19-14.09.2029 2,000,000 1,704,440.00 0.61 FUND -EBP USD ACC- USD
USD  KOMMUNALBANKEN AS S. -4901- 2.125%/15- 1,500,000 1,432,260.00 0.52 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 248 317,637.72  0.11
11.02.2025 SUISSE (LUX) SMALL CAP SWITZERLAND EQUITY
EUR NETHERLANDS 0.5%/16-150726 150,000 148,016.43 0.05 FUND -EB- CHF
EUR OBRIGACOES DO TESOURO 144A 1.95%/150629 100,000 98,737.97 0.04 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 2,281 2,767,719.78 1.00
EUR OBRIGACOES DO TESOURO 2.125%/18-171028 100,000 100,673.36  0.04 SUISSE (LUX) EMERGING MARKET CORPORATE
CAD PROVINCE OF BRITISH COLUMBIA S. BCCD-32 250,000 184,251.27 0.07 BOND FUND -EB- USD
3.3%/13-18.12.2023 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 3,699 4,528,130.85 1.63
EUR REPUBLIC OF POLAND 1.125%/18-07.08.2026 350,000 343,422.50 0.12 SUISSE (LUX) EMERGING MARKET CORPORATE
EUR SPAIN 1.6%/14-300425 250,000 256,754.82 0.09 INVESTMENT GRADE BOND FUND -EB- USD
EUR SPAIN 2.75%/14-311024 100,000 104,711.43 0.04 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 7,430 7,049,584.00 2.54
EUR SPAREBANK 1 BOLIGKREDITT 0.5%/18- 250,000 252,945.96  0.09 SUISSE (LUX) ALTERNATIVE OPPORTUNITIES
30.01.2025 FUND -EA- USD
USD TOYOTA MOTOR CREDIT CORP S. -B- 2.15%/ 2,500,000 2,063,125.00 0.74 USD CSIF 6 CREDIT SUISSE (LUX) CHINA RMB EQUITY 6,193 555,635.96 0.20
20-13.02.2030 FUND EB USD CAP
AUD  TREASURY CORP OF VICTORIA 5.5%/11- 500,000 333,547.07 0.12 USD CSIF IE FTSE EPRA NAREIT DEVEL -B USD- EUR 68,414 6,872,870.44 2.47
17.11.2026 USD CSIF IE MSCI USA SMALL CAP ESG -B USD- EUR 41,084 5,956,358.32 2.14
AUD  TREASURY CORP VICTORIA 2.5%/19- 499,000 287,318.76  0.10 186,260,709.23 67.03
22.10.2029
USD UNITED STATES S B-2025 2%/15-150225 1,500,000 1,434,433.59 0.52 186,260,709.23 67.03
USD US 4.5%/06-15.02.2036 2,000,000 1,993,750.00 0.72 276,022,247.18 99.33
USD US S. F 2024 2.25%/14-15.11.2024 750,000 724,306.64 0.26 1,674,362.49 0.60
USD US TREASURY 1.625%/16-150526 2,500,000 2,301,171.88 0.83 184,181.06 0.07
USD US TREASURY N/B 1.5%/20-150230 1,000,000 828,984.38 0.30 277,880,790.73 100.00
USD US TREASURY N/B 1.875%/19-31.07.2026 1,000,000 922,578.13  0.33
USD US TREASURY N/B 2.125%/17-290224 2,500,000 2,466,406.25 0.89
USD US TREASURY N/B 2.25%/17-151127 1,500,000 1,364,179.70 0.49
USD US TREASURY N/B 2.875%/18-150828 2,000,000 1,846,562.50 0.66
USD US TREASURY N/B S C-2029 2.375%/150529 2,500,000 2,221,289.08 0.80
USD US TREASURY N/B S C-2032 2.875%/ 750,000 658,359.38 0.24
22-15053
USD US TREASURY N/B S E-30 0.625%/20-150830 2,000,000 1,535,000.00 0.55
USD VERIZON COMMUNICATIONS 3.875%/19- 2,500,000 2,288,325.00 0.82
08.02.2029
45,906,784.39 16.52
89,761,537.95 32.30
USD CREDIT SUISSE (LUX) COMMODITY ALLOCATION 8,723 7,344,155.39 2.64

FUND -EB- USD
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EUR

EUR

CREDIT SUISSE (LUX) EUROPEAN DIVIDEND
PLUS EQUITY FUND EB EUR

CREDIT SUISSE (LUX) EUROZONE QUALITY
GROWTH EQUITY FUND -EB- EUR

210 547,600.95

25,464 5,491,484.44

0.20

1.98
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CS 12 2023 30
Lux USsD
43.99
31.35
18.24 (@D)
1.05
0.85
0.80
0.74 CHF ABB REG 2,718 97,452.88  0.06
0.60 USD ADOBE 1,430  729,157.00 0.44
0.53 CHF ALCON INC 677 52,499.02 0.03
0.28 USD ALPHABET A 15,648 2,047,697.28 1.22
0.22 USD ALPHABET C 14,102 1,859,348.70 1.11
0.21 EUR AMADEUS IT GROUP A 598 36,265.83 0.02
0.19 USD ANGEN 2,396  643,948.96 0.38
0.17 USD APPLIED MATERIALS 2,406  333,110.70 0.20
0.14 EUR ASML HOLDING 376 222,572.12 0.13
0.13 EUR AXA 3,030 90,401.79  0.05
0.03 CHF BARRY CALLEBAUT (REG. SHARES) 4 6,375.13  0.00
0.02 CHF BKW 25 4,413.51 0.00
99.54 EUR BMW 405 41,327.14 0.02
EUR BNP PARIBAS A 1,690  108,126.64 0.06
USD BRISTOL MYERS SQUIBB 9,427 547,143.08 0.33
62.02 USD CATERPILLAR 7,728 2,109,744.00 1.26
1T 9.48 CHF CIE FINANCIERE RICHEMONT (REG. SHARES) 670 82,028.39 0.05
3.90 USD COCA-COLA 16,325  913,873.50 0.55
3.60 USD COMCAST A 11,109 492,573.06 0.29
2.40 GBP CRH 1,900  105,335.49 0.06
1.07 USD DANAHER 3,100  769,110.00 0.46
1.67 EUR DANONE 924 51,125.17 0.03
1.54 EUR DASSAULT SYSTEMES SE 617 23,056.42 0.01
1.51 EUR DEUTSCHE POST REG 1,470 59,974.43 0.04
1.32 CHF DUFRY 115 4,388.53 0.00
1.23 USD ECOLAB 3,536 598,998.40 0.36
1.06 USD ELI LILLY & CO 3,622 1,945,484.86 1.16
0.91 EUR ENEL 9,170 56,504.85 0.03
0.85 CHF GEBERIT 60 30,104.77 0.02
0.77 CHF GIVAUDAN REG 14 45,819.59 0.03
0.73 EUR HERMES INTERNATIONAL 39 71,425.60 0.04
0.68 USD HOME DEPOT 4,308 1,301,705.28 0.78
0.65 EUR IBERDROLA 6,737 75,572.01 0.05
0.65 USD IBM 2,589 363,236.70 0.22
0.41 EUR ING GROUP 5,470 72,681.60 0.04
0.40 USD INTEL 11,881  422,369.55 0.25
0.38 USD INTUIT 873 446,050.62 0.27
0.26 USD JOHNSON & JOHNSON 10,624 1,654,688.00 0.99
0.26 CHF JULIUS BAER GRUPPE 265 17,050.52  0.01
0.25 EUR KERING 99 45,270.14 0.03
0.21 EUR KONINKLIJKE AHOLD DELHAIZE 1,290 38,952.26 0.02
0.17 CHF KUEHNE & NAGEL INTERNATIONAL 103 29,386.58 0.02
0.17 CHF LAFARGEHOLCIM REG 774 49,732.69 0.03
0.05 CHF LINDT & SPRUENGLI 1 11,138.98 0.01
0.03 CHF LOGITECH INTERNATIONAL REG 300 20,751.96 0.01
0.03 CHF LONZA REG 101 46,988.80 0.03
0.02 EUR LTOREAL 345 143,623.67 0.09
99.54 USD LOWES COMPANIES 2,541  528,121.44 0.32
EUR LVMH 337 255,610.62 0.15
EUR MERCK 119 19,925.52 0.01
USD MERCK & CO 11,398 1,173,424.10 0.70
USD  MICROSOFT 22,023 6,953,762.25 4.15
USD MORGAN STANLEY 20,864 1,703,962.88 1.02
EUR MUENCHENER RUECKVER REG RESTRICTED 232 90,662.03 0.05
EUR NESTE 0YJ 2,290 77,900.39 0.05
CHF  NESTLE REG 3,321  376,605.36 0.22
USD NIKE B 4,288 410,018.56 0.24
EUR NOKIA 4,990 18,850.32  0.01
CHF  NOVARTIS REG 2,508  257,350.92 0.15
USD  NVIDIA 7,680 3,340,723.20 1.99
EUR  ORANGE 4,790 55,075.54 0.03
CHF  PARTNERS GROUP 26 29,401.89 0.02
USD  PEPSICO 4,994  846,183.36 0.50
USD  PROCTER & GAMBLE 7,834 1,142,667.24 0.68
EUR REPSOL 6,030 99,402.97 0.06
CHF  ROCHE HOLDING 36 10,601.60 0.01
CHF  ROCHE HOLDING CERT 798 218,471.76  0.13
USD S&P GLOBAL 5,458 1,994,407.78 1.19
USD  SALESFORCE.COM 2,850  577,923.00 0.34
USD  SCHLUMBERGER 22,989 1,340,258.70 0.80
EUR SCHNEIDER ELECTRIC 859 142,768.01 0.09
USD  SEMPRA ENERGY 8,616  586,146.48 0.35
USD  SERVICENOW 582 325,314.72 0.19
USD  SHERWIN-WILLIAMS 2,822 719,751.10 0.43
CHF  SIKA LTD 189 48,158.78 0.03
CHF  SONOVA HOLDING REG 64 15,230.35 0.01
EUR  STMICROELECTRONICS 637 27,641.26 0.02
CHF  STRAUMANN HOLDING LTD 141 18,064.17 0.01
CHF  SWISS LIFE REG 38 23,743.63 0.01
CHF  SWISS PRIME SITE 92 8,442.67 0.01
CHF  SWISS REINSURANCE 407 41,963.29 0.03
CHF  SWISSCOM (REG. SHARES) 31 18,441.30 0.01
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TESLA MOTORS 11,012
TEXAS INSTRUMENTS 2,822
THE SWATCH GROUP 28
TJX COS 4,454
UBS GROUP 3,893
UNITED PARCEL SERVICE -B- 10,820
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Lux

USD

(@) (@)
EUR  UPM-KYMMENE 1,360 46,753.55 0.03 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,079 2,362,741.92 1.41
USD VERIZON COMMUNICATIONS 13,524 438,312.84 0.26 CSIF (LUX)EQUITY PACIFIC EX JAPAN ESG
EUR VONOVIA REG 1,340 32,361.12 0.02 BLUE -QBX USD ACC- USD
USD WALT DISNEY 5,342 432,969.10 0.26 CAD CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,241 3,499,149.28 2.09
EUR WOLTERS KLUWER 409 49,646.75 0.03 CSIF(LUX ) EQUITY CANADA ESG BLUE -QBX
CHF  ZURICH INSURANCE GROUP REG 203 93,222.36  0.06 CAD ACC- CAD
48,899,126.37 29.18 USD CREDIT SUISSE INVESTMENT PARTNERS (LUX) 857 1,305,290.63 0.78
GLOBAL BALANCED CONVERTIBLE BOND FUND
EB USD
USD APPLE INC 3%/17-20.06.2027 500,000 465,800.00 0.28 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 8,842 9,715,854.86 5.80
USD ASIAN DEVELOPMENT BANK 3.125%/18- 500,000 464,315.00 0.28 SUISSE (LUX) SQ US CORPORATE BOND
26.09.2028 FUND -EB- USD
EUR ASSICURAZIONI GENERALI (SUBORDINATED) 100,000 86,806.91 0.05 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 997 1,676,734.66 1.00
2.124%/19-01.10.2030 SUISSE (LUX) DIGITAL HEALTH EQUITY
USD  AVANGRID INC 3.8%/19-01.06.2029 1,500,000 1,332,225.00 0.79 FUND -EB- USD
EUR BELGIUM KINGDOM 1.25%/18-220433 60,000 52,634.27 0.03 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 105 76,609.05 0.05
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 57,000 39,034.86 0.02 SUISSE (LUX) EDUTAINMENT EQUITY FUND -
18.06.2027 EBP USD- USD
USD COCA-COLA FEMSA SAB CV 1.85%/20- 500,000 370,255.00 0.22 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 936 1,024,611.12 0.61
01.09.2032 SUISSE (LUX) ENVIRONMENTAL IMPACT
EUR COOPERATIEVE RABOBANK UA S. -3221A- 100,000 95,465.37 0.06 EQUITY FUND -EBP USD ACC- USD
0.25%/19-30.10.2026 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 219 280,494.60 0.17
USD EUROPEAN BK RECON & DEV 1.5%/20- 500,000 474,255.00 0.28 SUISSE (LUX) SMALL CAP SWITZERLAND
13.02.2025 EQUITY FUND -EB- CHF
USD EUROPEAN INVESTMENT BANK 2.875%/18- 500,000 480,770.00 0.29 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 896 1,087,188.48 0.65
13.06.2025 SUISSE (LUX) EMERGING MARKET CORPORATE
EUR FINNISH GOVERNMENT 144A 1.5%/22-150932 200,000 181,581.98 0.11 BOND FUND -EB- USD
EUR FRANCE OAT 1.75%/17-250639 30,000 24,608.63 0.01 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 784 959,733.60 0.57
USD ING GROEP NV -144A- 4.625%/18-06.01.2026 750,000 727,215.00 0.43 SUISSE (LUX) EMERGING MARKET CORPORATE
EUR INTESA SANPAOLO SPA 0.75%/21-160328 100,000 89,889.99 0.05 INVESTMENT GRADE BOND FUND -EB- USD
EUR IRISH TSY 1.35% 2031 1.35%/18-180331 250,000 233,094.40 0.14 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 4,563 4,329,374.40 2.58
USD KFW 1.75%/19-14.09.2029 750,000 639,165.00 0.38 SUISSE (LUX) ALTERNATIVE OPPORTUNITIES
USD KOMMUNALBANKEN AS S. -4901- 2.125%/15- 500,000 477,420.00 0.28 FUND -EA- USD
11.02.2025 USD CSIF 6 CREDIT SUISSE (LUX) CHINA RMB 3,006 269,698.32 0.16
CAD PROVINCE OF BRITISH COLUMBIA S. BCCD-32 340,000 250,581.73 0.15 EQUITY FUND EB USD CAP
3.3%/13-18.12.2023 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 39,140 3,932,004.40 2.35
EUR REPUBLIC OF POLAND 1.125%/18-07.08.2026 35,000 34,342.25 0.02 USD- EUR
USD TOYOTA MOTOR CREDIT CORP S. -B- 2.15%/ 500,000 412,625.00 0.25 USD CSIF IE MSCI USA SMALL CAP ESG -B 31,271 4,533,669.58 2.71
20-13.02.2030 USD- EUR
AUD TREASURY CORP OF VICTORIA 5.5%/11- 300,000 200,128.24 0.12 103,935,393.82  62.02
17.11.2026
AUD  TREASURY CORP VICTORIA 2.5%/19- 267,000 153,735.69 0.09 103,935,393.82  62.02
22.10.2029 166,810,638.91 99.54
USD UNITED STATES S B-2025 2%/15-150225 500,000 478,144.53 0.29 1,118,284.66 0.67
USD US 4.5%/06-15.02.2036 750,000 747,656.25 0.45 -347,779.85 -0.21
USD US S. F 2024 2.25%/14-15.11.2024 500,000 482,871.10 0.29 167,581,143.72 100.00
USD US TREASURY N/B 1.5%/20-150230 1,000,000 828,984.38 0.49
USD US TREASURY N/B 2.25%/17-151127 1,000,000 909,453.13 0.54
USD US TREASURY N/B 2.875%/18-150828 500,000 461,640.63 0.28
USD US TREASURY N/B S C-2029 2.375%/150529 1,000,000 888,515.63 0.53
USD US TREASURY N/B S C-2032 2.875%/22-15053 500,000 438,906.25 0.26
USD US TREASURY N/B S E-30 0.625%/20-150830 1,000,000 767,500.00 0.46
USD VERIZON COMMUNICATIONS 3.875%/19- 750,000 686,497.50 0.41
08.02.2029
13,976,118.72  8.34
62,875,245.09 37.52
USD CREDIT SUISSE (LUX) COMMODITY ALLOCATION 5,212 4,388,139.16 2.62
FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN DIVIDEND 128 332,893.24 0.20
PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 13,523  2,916,326.74 1.74
GROWTH EQUITY FUND -EB- EUR
USD CREDIT SUISSE (LUX) GLOBAL HIGH YIELD 1,184 1,582,639.05 0.94
BOND FUND -MB- USD
USD CREDIT SUISSE (LUX) ROBOTICS EQUITY FUND 633  1,368,546.00 0.82
EB USD
USD CREDIT SUISSE (LUX) SECURITY EQUITY FUND 1,581 3,373,427.13 2.01
B USD
EUR CREDIT SUISSE (LUX) SQ EURO CORPORATE 13,854 1,952,593.84 1.17
BOND FUND -EB- EUR
USD CREDIT SUISSE INDEX FUND (IE) MSCI USA 105,530 17,718,487.00 10.57
ESG LEADERS BLUE UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (IE) MSCI WORLD 25,085 4,040,190.10 2.41
ESG LEADERS BLUE UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 48 42,668.16 0.03
CSIF (LUX) BOND GOVERNMENT EMERGING
MARKETS LOCAL -QBX USD- USD
USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,424 2,144,924.88 1.28
CSIF (LUX) BOND GOVERNMENT EMERGING
MARKETS USD -QBX USD- USD
USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 15,788 15,480,607.64 9.24
CSIF (LUX) EQUITY EMERGING MARKETS ESG
BLUE -QBX- USD
EUR CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,056 5,454,950.70 3.26
CSIF (LUX) EQUITY EMU ESG BLUE -QBX EUR
ACC- EUR
JPY CREDIT SUISSE INDEX FUND (LUX) SICAV - 4,347  4,680,515.74 2.79
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CSIF (LUX) EQUITY JAPAN ESG BLUE -QBX- JPY
GBP CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,242 3,405,329.54 2.03
CSIF (LUX) EQUITY UK ESG BLUE -QBX GBP
ACC- GBP
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12 2023 30
Lux USsD
52.35
26.04
9.90 (@D)
3.47
1.26
0.95
0.88 CHF ABB REG 1,687 60,486.76 0.02
0.85 USD ADOBE 779 397,212.10 0.16
0.51 CHF ALCON INC 420 32,569.56 0.01
0.43 USD ALPHABET A 8,554 1,119,376.44 0.44
0.37 USD ALPHABET C 7,718  1,017,618.30 0.40
0.32 EUR AMADEUS IT GROUP A 416 25,228.40 0.01
0.30 USD AWGEN 1,303 350,194.28 0.14
0.29 USD APPLIED MATERIALS 1,311 181,507.95 0.07
0.18 EUR ASML HOLDING 262 155,090.15 0.06
0.17 EUR AXA 2,107 62,863.56 0.02
0.16 CHF BARRY CALLEBAUT (REG. SHARES) 4 6,375.13  0.00
0.10 CHF BKW 16 2,824.65 0.00
0.08 EUR BMW 282 28,775.94 0.01
98.60 EUR BNP PARIBAS A 1,175 75,176.81 0.03
USD BRISTOL MYERS SQUIBB 5,143 298,499.72 0.12
USD CATERPILLAR 4,221 1,152,333.00 0.46
61.74 CHF CIE FINANCIERE RICHEMONT (REG. SHARES) 411 50,318.91 0.02
13.83 USD COCA-COLA 8,934 500,125.32  0.20
3.47 USD COMCAST A 6,045 268,035.30 0.11
1T 3.44 GBP CRH 1,324 73,402.21 0.03
3.30 USD DANAHER 1,692 419,785.20 0.17
1.39 EUR DANONE 642 35,522.04 0.01
1.38 EUR DASSAULT SYSTEMES SE 429 16,031.13 0.01
1.33 EUR DEUTSCHE POST REG 1,026 41,859.70  0.02
1.29 CHF DUFRY 71 2,709.44 0.00
1.22 USD ECOLAB 1,930 326,942.00 0.13
0.92 USD ELI LILLY & CO 1,978 1,062,443.14 0.42
0.70 EUR ENEL 6,376 39,288.43 0.02
0.61 CHF GEBERIT 37 18,564.61 0.01
0.56 CHF GIVAUDAN REG 8 26,182.62 0.01
0.55 EUR HERMES INTERNATIONAL 27 49,448.50 0.02
0.49 USD HOME DEPOT 2,348 709,471.68 0.28
0.34 EUR IBERDROLA 4,681 52,508.92 0.02
0.30 USD IBM 1,407 197,402.10 0.08
0.25 EUR ING GROUP 3,803 50,531.65 0.02
0.25 USD INTEL 6,483 230,470.65 0.09
0.24 USD INTUIT 476 243,207.44 0.10
0.18 USD JOHNSON & JOHNSON 5,779 900,079.25 0.36
0.18 CHF JULIUS BAER GRUPPE 165 10,616.36 0.00
0.16 EUR KERING 69 31,551.91 0.01
0.15 EUR KONINKLIJKE AHOLD DELHAIZE 896 27,055.21 0.01
0.14 CHF KUEHNE & NAGEL INTERNATIONAL 63 17,974.32  0.01
0.09 CHF LAFARGEHOLCIM REG 480 30,841.98 0.01
0.07 CHF LINDT & SPRUENGLI 1 11,138.98 0.00
0.02 CHF LOGITECH INTERNATIONAL REG 186 12,866.21 0.01
0.01 CHF LONZA REG 62 28,844.61 0.01
0.01 EUR LT"OREAL 241 100,328.42 0.04
0.01 USD LOWE™S COMPANIES 1,388 288,481.92 0.11
98.60 EUR LVMH 234 177,486.31 0.07
EUR  MERCK 83 13,897.63 0.01
USD MERCK & CO 6,206 638,907.70 0.25
USD  MICROSOFT 11,976 3,781,422.00 1.50
USD MORGAN STANLEY 11,406 931,528.02 0.37
EUR MUENCHENER RUECKVER REG RESTRICTED 162 63,307.11 0.03
EUR NESTE 0YJ 1,594 54,224.11 0.02
CHF  NESTLE REG 2,059 233,493.06  0.09
USD NIKE B 2,338 223,559.56  0.09
EUR  NOKIA 3,468 13,100.78  0.01
CHF  NOVARTIS REG 1,557 159,766.90  0.06
USD NVIDIA 4,192 1,823,478.08 0.72
EUR  ORANGE 3,328 38,265.43 0.02
CHF  PARTNERS GROUP 16 18,093.47 0.01
USD  PEPSICO 2,728 462,232.32  0.18
USD PROCTER & GAMBLE 4,278 623,989.08 0.25
EUR REPSOL 4,195 69,153.47 0.03
CHF  ROCHE HOLDING 23 6,773.25 0.00
CHF  ROCHE HOLDING CERT 496 135,791.97 0.05
USD S&P GLOBAL 2,976  1,087,460.16 0.43
USD  SALESFORCE.COM 1,560 316,336.80 0.13
USD  SCHLUMBERGER 12,547 731,490.10 0.29
EUR  SCHNEIDER ELECTRIC 597 99,222.94 0.04
USD SEMPRA ENERGY 4,696 319,468.88 0.13
USD  SERVICENOW 316 176,631.36 0.07
USD  SHERWIN-WILLIAMS 1,540 392,777.00 0.16
CHF SIKA LTD 117 29,812.58 0.01
CHF  SONOVA HOLDING REG 40 9,518.97 0.00
EUR  STMICROELECTRONICS 443 19,223.05 0.01
CHF  STRAUMANN HOLDING LTD 87 11,145.98 0.00
CHF  SWISS LIFE REG 23 14,371.15 0.01
CHF  SWISS PRIME SITE 57 5,230.79 0.00
CHF  SWISS REINSURANCE 252 25,982.19 0.01
CHF  SWISSCOM (REG. SHARES) 19 11,302.73 0.00
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USD  TESLA MOTORS 6,017 1,505,573.74  0.60
USD  TEXAS INSTRUMENTS 1,540 244,875.40 0.10
CHF  THE SWATCH GROUP 17 4,374.48 0.00
usb TJX COS 2,434 216,333.92  0.09
CHF  UBS GROUP 2,417 59,949.08 0.02
USD UNITED PARCEL SERVICE -B- 5,913 921,659.31 0.37
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Lux

USD

) (@D)
EUR  UPM-KYMMENE 942 32,383.71 0.01 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 178 157,266.00 0.06
USD VERIZON COMMUNICATIONS 7,377 239,088.57 0.09 CSIF (LUX) BOND GOVERNMENT EMERGING
EUR VONOVIA REG 930 22,459.58 0.01 MARKETS LOCAL -QBX USD- USD
USD WALT DISNEY 2,919 236,584.95 0.09 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 10,542  9,328,299.54 3.70
EUR WOLTERS KLUWER 285 34,594.92  0.01 CSIF (LUX) BOND GOVERNMENT EMERGING
CHF  ZURICH INSURANCE GROUP REG 127 58,321.38 0.02 MARKETS USD -QBX USD- USD
27,134,806.88 10.76 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 9,034  8,858,108.02 3.51
CSIF (LUX) EQUITY EMERGING MARKETS ESG
BLUE - QBX- USD
USD APPLE INC 3%/17-20.06.2027 3,000,000 2,794,800.00 1.11 EUR CREDIT SUISSE INDEX FUND (LUX) SICAV - 1,522 2,046,951.42 0.81
USD ASIAN DEVELOPMENT BANK 3.125%/18- 2,000,000 1,857,260.00 0.74 CSIF (LUX) EQUITY EMU ESG BLUE -QBX EUR
26.09.2028 ACC- EWR
EUR ASSICURAZIONI GENERALI (SUBORDINATED) 250,000 217,017.28 0.09 JPY CREDIT SUISSE INDEX FUND (LUX) SICAV - 3,066  3,301,233.32 1.31
2.124%/19-01.10.2030 CSIF (LUX) EQUITY JAPAN ESG BLUE -QBX-
EUR AUSTRIA 0.75%/16-201026 250,000 246,355.24 0.10 JPY
USD AVANGRID INC 3.8%/19-01.06.2029 3,000,000  2,664,450.00 1.06 GBP CREDIT SUISSE INDEX FUND (LUX) SICAV - 1,281  1,945,685.61 0.77
EUR BELGIUM KINGDOM 1.25%/18-220433 500,000 438,618.95 0.17 CSIF (LUX) EQUITY UK ESG BLUE -QBX GBP
CAD BRITISH COLUMBIA PROV OF 2.55%/17- 550,000 376,652.12 0.15 ACC- GBP
18.06.2027 USD CREDIT SUISSE INDEX FUND (LUX) SICAV - 1,060  1,204,668.80 0.48
USD COCA-COLA FEMSA SAB CV 1.85%/20- 3,000,000 2,221,530.00 0.88 CSIF (LUX)EQUITY PACIFIC EX JAPAN ESG
01.09.2032 BLUE -QBX USD ACC- USD
USD EUROPEAN BK RECON & DEV 1.5%/20- 1,000,000 948,510.00 0.38 CAD CREDIT SUISSE INDEX FUND (LUX) SICAV - 2,291  1,890,250.18 0.75
13.02.2025 CSIF(LUX ) EQUITY CANADA ESG BLUE -QBX
USD EUROPEAN INVESTMENT BANK 1.625%/19- 2,000,000 1,688,280.00 0.67 CAD ACC- CAD
09.10.2029 USD CREDIT SUISSE INVESTMENT PARTNERS (LUX) 1,790  2,726,921.80 1.08
USD EUROPEAN INVESTMENT BANK 2.875%/18- 2,000,000 1,923,080.00 0.76 GLOBAL BALANCED CONVERTIBLE BOND FUND
13.06.2025 EB USD
EUR FEDEX CORP 0.45%/21-040529 500,000 431,737.08  0.17 USD CS INVESTMENT FUNDS 1 SICAV - CREDIT 43,574  47,880,418.42 18.98
EUR FINNISH GOVERNMENT 144A 0.5%/18-150928 270,000 250,927.24 0.10 SUISSE (LUX) SQ US CORPORATE BOND
EUR FINNISH GOVERNMENT 144A 1.5%/22-150932 500,000 453,954.94 0.18 FUND -EB- USD
EUR FRANCE (GOVT OF) 0.75%/17-250528 300,000 285,131.96 0.11 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 925  1,555,646.50 0.62
EUR FRANCE OAT 1.25%/15-250536 200,000 161,901.93 0.06 SUISSE (LUX) DIGITAL HEALTH EQUITY
EUR FRANCE OAT 1.75%/17-250639 200,000 164,057.55  0.07 FUND -EB- USD
EUR GERMANY 1%/14-150824 250,000 250,028.48 0.10 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 239 174,376.79  0.07
USD ING GROEP NV -144A- 4.625%/18- 2,500,000  2,424,050.00 0.96 SUISSE (LUX) EDUTAINMENT EQUITY FUND -
06.01.2026 EBP USD- USD
EUR INNOGY FINANCE BV 1.250/17-19.10.2027 500,000 477,358.61 0.19 USD CS INVESTMENT FUNDS 2 SICAV - CREDIT 1,269  1,389,136.23 0.55
EUR INTESA SANPAOLO SPA 0.75%/21-160328 750,000 674,174.94 0.27 SUISSE (LUX) ENVIRONMENTAL IMPACT
USD INTL FINANCE CORP 2.125%/16-07.04.2026 2,500,000 2,332,325.00 0.92 EQUITY FUND -EBP USD ACC- USD
EUR IRELAND 1%/16-150526 100,000 100,276.33 0.04 CHF CS INVESTMENT FUNDS 2 SICAV - CREDIT 136 174,188.43  0.07
EUR IRISH TSY 1.35% 2031 1.35%/18-180331 1,000,000 932,377.60 0.37 SUISSE (LUX) SMALL CAP SWITZERLAND
USD KFW 1.75%/19-14.09.2029 2,000,000  1,704,440.00 0.68 EQUITY FUND -EB- CHF
USD  KOMMUNALBANKEN AS S. -4901- 2.125%/15- 2,500,000  2,387,100.00 0.95 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 3,068  3,710,516.04 1.47
11.02.2025 SUISSE (LUX) EMERGING MARKET CORPORATE
EUR PROLOGIS INTL FUND 11 0.875%/19- 200,000 170,933.07  0.07 BOND FUND -EB- USD
09.07.2029 USD CS INVESTMENT FUNDS 3 SICAV - CREDIT 5,806  7,217,588.40 2.86
CAD PROVINCE OF BRITISH COLUMBIA S. BCCD-32 500,000 368,502.55 0.15 SUISSE (LUX) EMERGING MARKET CORPORATE
3.3%/13-18.12.2023 INVESTMENT GRADE BOND FUND -EB- USD
EUR REPUBLIC OF POLAND 1.125%/18-07.08.2026 200,000 196,241.43 0.08 USD CS INVESTMENT FUNDS 4 SICAV - CREDIT 6,795  6,447,096.00 2.56
EUR SPAIN 2.75%/14-311024 250,000 261,778.58  0.10 SUISSE (LUX) ALTERNATIVE OPPORTUNITIES
USD TOYOTA MOTOR CREDIT CORP S. -B- 2.15%/ 2,000,000 1,650,500.00 0.65 FUND -EA- USD
20-13.02.2030 USD CSIF 6 CREDIT SUISSE (LUX) CHINA RMB 5,787 519,209.64 0.21
AUD  TREASURY CORP OF VICTORIA 5.5%/11- 500,000 333,547.07 0.13 EQUITY FUND EB USD CAP
17.11.2026 USD CSIF IE FTSE EPRA NAREIT DEVEL -B 62,001  6,228,620.46 2.47
AUD TREASURY CORP VICTORIA 2.5%/19- 218,000 125,522.02 0.05 USD- EUR
22.10.2029 USD CSIF IE MSCI USA SMALL CAP ESG -B 8,538  1,237,839.24 0.49
USD UNITED STATES S B-2025 2%/15-150225 3,000,000 2,868,867.18 1.14 USD- EUR
USD US 4.5%/06-15.02.2036 3,000,000 2,990,625.00 1.19 155,762,781.29 61.74
USD US S. F 2024 2.25%/14-15.11.2024 3,000,000 2,897,226.57 1.15
USD US TREASURY 1.625%/16-150526 3,000,000 2,761,406.25 1.09 155,762,781.29 61.74
USD US TREASURY N/B 1.5%/20-150230 2,000,000 1,657,968.76 0.66 248,762,960.08 98.60
USD US TREASURY N/B 1.625%/19-30.11.2026 2,000,000 1,815,781.26 0.72 2,789,061.61 1.11
USD US TREASURY N/B 1.875%/19-31.07.2026 3,000,000 2,767,734.39 1.10 743,680.80 0.29
USD US TREASURY N/B 2.125%/17-290224 3,500,000  3,452,968.75 1.37 252,295,702.49 100.00
USD US TREASURY N/B 2.25%/17-151127 3,000,000 2,728,359.39 1.08
USD US TREASURY N/B 2.875%/18-150828 2,000,000 1,846,562.50 0.73
USD US TREASURY N/B S C-2029 2.375%/150529 3,000,000 2,665,546.89 1.06
USD US TREASURY N/B S E-30 0.625%/20-150830 3,500,000 2,686,250.00 1.06
USD VERIZON COMMUNICATIONS 3.875%/19- 3,500,000  3,203,655.00 1.27
08.02.2029
65,865,371.91 26.11
93,000,178.79 36.86
USD CREDIT SUISSE (LUX) COMMODITY ALLOCATION 8,015 6,748,068.95 2.67
FUND -EB- USD
EUR CREDIT SUISSE (LUX) EUROPEAN DIVIDEND 123 320,970.83 0.13
PLUS EQUITY FUND EB EUR
EUR CREDIT SUISSE (LUX) EUROZONE QUALITY 14,995  3,233,773.53 1.28
GROWTH EQUITY FUND -EB- EUR
USD CREDIT SUISSE (LUX) GLOBAL HIGH YIELD 5,535  7,401,006.19 2.93
BOND FUND -MB- USD
USD CREDIT SUISSE (LUX) ROBOTICS EQUITY 715  1,546,314.29 0.61
FUND EB USD
USD CREDIT SUISSE (LUX) SECURITY EQUITY 1,116  2,381,242.68 0.94
FUND B USD
EUR CREDIT SUISSE (LUX) SQ EURO CORPORATE 69,130  9,743,237.50 3.86
BOND FUND -EB- EUR
USD CREDIT SUISSE INDEX FUND (IE) MSCI USA 96,143 16,142,409.70  6.40
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ESG LEADERS BLUE UCITS ETF B USD CAP
USD CREDIT SUISSE INDEX FUND (IE) MSCI WORLD 1,563 251,736.78  0.10
ESG LEADERS BLUE UCITS ETF B USD CAP
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2023 10 250,000 4,144 500

2023 10 31 UFJ
165.77

2010 12 17
2010

2010

2010

2023 10

30,608,011,936.71
90

3,790,381,756.99

3,674,348,484.14

11

52/84



UFJ

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

131

23 103

2023 10 31
165.77
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2022 12 31
2022 12 31 2021 12 31
376,479,303 62,408,974 330,296,547 54,753,259
214,082,686 35,488,487 141,245,957 23,414,342
40,404,397 6,697,837 40,969,614 6,791,533
3.1 40,404,397 6,697,837 40,969,614 6,791,533
25,594 4,243 4,633,784 768,142
3.2 25,594 4,243 4,633,784 768,142
173,652,695 28,786,407 95,642,559 15,854,667
3.1,
4.5,
6.4 173,652,695 28,786,407 95,642,559 15,854,667
162,396,617 26,920,487 189,050,590 31,338,916
376,479,303 62,408,974 330,296,547 54,753,259
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2022 12 31 2021 12 31

92,709,253 15,368,413 107,046,534 17,745,104
250,000 41,443 250,000 41,443
56,665,000 9,393,357 44,400,000 7,360,188
25,000 4,144 25,000 4,144
56,640,000 9,389,213 44,375,000 7,356,044
35,700,000 5,917,989 20,875,000 3,460,449
20,940,000 3,471,224 23,500,000 3,895,595
131,534 21,804 205,789 34,114
35,662,719 5,911,809 62,190,745 10,309,360
34,644,606 5,743,036 30,426,326 5,043,772
1,941,279 321,806 1,675,232 277,703
32,703,327 5,421,231 28,751,094 4,766,069
249,125,444 41,297,525 192,823,688 31,964,383
1,382,577 229,190 17,011 2,820
1,382,577 229,190 17,011 2,820
58,649,634 9,722,350 81,223,740 13,464,459
58,649,634 9,722,350 81,223,740 13,464,459
184,916,318 30,653,578 108,303,830 17,953,526
184,916,318 30,653,578 108,303,830 17,953,526
4,176,915 692,407 3,279,107 543,578
1,667,790 276,470 576,262 95,527
103,007 17,075 84,210 13,959
2,406,118 398,862 2,618,635 434,091
2,406,118 398,862 2,618,635 434,001
376,479,303 62,408,974 330,296,547 54,753,259

55/84



EDINETOOOO

00000000 O0000O00D0OO0000O0Ono(Es4s42)

OOoooooooooooooood

14

15

16.

17.

18

16

2022 12 31
2022 12 31 2021 12 31

328,647,857 54,479,955 449,052,325 74,439,404
76,031,199 12,603,692 87,774,731 14,550,417
(256,953,009) (42,595,100) (344,951,922) (57,182,680)
(256,953,009) (42,595,100) (344,951,922) (57,182,680)
(5,965, 556) (988,910) (5,523,788) (915,678)
(5,214,570) (864,419) (4,889,665) (810, 560)
(750, 986) (124,491) (634,123) (105,119)
(274,256) (45,463) (243,097) (40,298)
(476,730) (79,028) (391,026) (64,820)

(91,608,812)

(853,643)
(853,643)

(13,563, 605)

35,734,431

(71,712)

35,662,719

(15,185,993)

(141,508)
(141,508)

(2,248,439)

5,923,697

(11,888)

5,911,809

(105,589,799)

(1,642,695)
(1,642,695)

(16,796,429)

62,322,423

(131,678)

62,190,745

(17,503,621)

(272,310)
(272,310)

(2,784,344)

10,331,188

(21,828)

10,309,360
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2022 12 31
CSFM
CSAM
1999 12 2003 10 15
2005 26
2180
2010 12 17 15
2013 2013 12
CSSF AIFM
2022 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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2017

Schweiz 49

2.1

2002 12 19

12

2.2

31
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CH 8070
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2.3

2.4

2.5

2.6

3.1

2021

40,969,614

4.5
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2022 12 31 2021 12 31
16,720,895 13,714,177
SCFF 155,577,367 81,928,238
1,354,433 144
173,652,695 95,642,559
2022 12 31
67,523,482 2021 : 88,053,885
2021 79,652,045
2021 SCFF
SCFF
3.2
2022 12 31 25,594
2021 4,633,784 2017
2020 2021
4.1
500 250,000 2022 12 31
4.2
10

10
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4.3
2022 12 31 2021 12 31
44,375,000 36,875,000
NWT 2,940,000 2,000,000
NWT (5,500,000)
14,825,000 5,500,000
56,640,000 44,375,000
NWT
NWT 2,940,000 2021 2,000,000
2022 12 31 NWT
2022 12 31 2021 12 31
2016 5,500,000
2017 5,000,000 5,000,000
2018 4,500,000 4,500,000
2019 3,500,000 3,500,000
2020 3,000,000 3,000,000
2021 2,000,000 2,000,000
2022 2,940,000
20,940,000 23,500,000
2022 NWT 5,500,000 (2021 : )

NWT
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NWT

NWT
4.5

2021
4.6
4.7 6.4
4.7
2022 12 31
SCFF
)
9,695,706

19,142,056
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2022 12 31 2021 12 31
205,789 83,815
62,190,745 38,121,974
5,500,000
(2,940,000) (2,000,000)
(50,000,000) (30,500,000)
(14,825,000) (5,500,000)
131,534 205,789
2022
2022 12 31 2021 12 31
16,720,895 16,464,177
(32,703,327) (28,751,094)
(15,982,432) (12,286,917)
152,160,971 2021 : 78,517,537
6.4
9,576,204 2021
16,843,570 2021
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5.2

5.3

2021

2017

323,799,316

SCFF
79,652,045

2020

201,593

212,044

158,199

2021

63/84

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

2021 200,156

2021 100,358

2021 580,182

2021 25,703

442,810,137

2022 74,445,134
6.4

2021



5.3

5.4

2022

(2021

1246,419,485

2021 12 31
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2022 2021
99,539,451 136,357,860
141,890,045 195,249,040
9,797,063 11,024,992
5,726,450 2,320,030
256,953,009 344,951,922
172,514,045
)
3,140,606 2021 3,733,684
2022 2021
10 5
22 13
4 10
36 28
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5.5
2022 SCFF 73,643,434
2021 : 78,517,537 6.4
7,791,347 2021 : 11,527,301
6.1
2022 87,367 2021 :166,195
2020 SCFF
2022 2021
6.2
2002 12 19 65
6.3
2022 12 31
6.4 SCFF
SCFF
2022 12 31 SCFF
SCFF SCFF
SCFF 2022
74,445,134 2021 79,652,045 74,445,134
SCFF
74,691,307
2021 84,275,966 73,643,434 2021

78,517,537 2022 12 31

65/84



SCFF

2022

2023

12

19

EDINETOOOO
00000000 O0000O00D0OO0000O0Ono(Es4s42)
OOoooooooooooooood

2022 12 31 SCFF
SCFF

SCFF

EU

UBS
2023

UBS
UBS
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Balance sheet as at
December 31, 2022

BALANCE SHEET

Financial year from o« 01000000 2 A0 [ o TR

Credit Suisse Fund Management S A,

5, rue Jean Monnet

L-2180 Luxembaurg

[assETS |
Reference(s) Current Year Previous Year
D. Current Assets 1151 151 376,479,308 152 330,256,547
I, Dabtess 1163 163 214,080 685 164 141,045 957
1 Trads deblors 1165 165 40,404,397 166 40,968,614
a) becoming dus and payable wihin one vear 1167 2.1 167 40,404,307 168 40,960 614
2 Amounts cwed by afffistad undertakings 1171 17 05,504 172 4,553,784
a) bacoming due and payable within cne year 1173 22 173 o5, 504 174 4,653, T4
4 Dther debtors 1183 183 173,660,686 154 95,642 559
a) bacoming due and payable within one year 1186 31,45 64 185 173,602.606 186 95,642 B68
. Cadh at bank and in hend 1197 197 162,396,617 198 188,050, 550
TOTAL (ASSETS) o 376,479,305 02 30,206,547

The accompanying notes form an inteqral part of the anmral accounts |

CREDIT SIASSE FUND MANAGEMENT 5.4 0
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~ [CAPITAL, RESERVES AND LIABILTES

Reference(s) Cument Year Previous Year
A Capital reserves 1301 3 o2, 709,053 3L 107 (46,534
i Subseribed capatal 1303 4.1 303 250,000 304 250,000
i Rasenes 1303 39 56,665,000 310 44, 400,000
1  Legalreseve 1311 42 3 26,000 312 26,000
4 Other resenes, inchding the fair vahse :
PSRV 137 43 7 56,640,000 318 44, 375,000
a) cther avalable resenes 35,700, 000 0,875,000
b other non avallabls resenves 00,940,000 23,500,000
V.  Profit or loss brought fonsand 1319 4.4 319 131,534 320 205,759
VI Profitor loss for the financial year 13 I 36,662,719 322 62,190,745
B. Provisions 13N =i 54644 606 3320 20,426,326
1 Provisions for pensions and -
similar cbbgations 1333 s :."3'4'!' .Wg = 1 .3?-5.'23'?
2 Prodsions for taxation 1335 45 335 32703397 335 08,751,054
C. Creditors 1435 435 299,126,444 436 192 573658
2 Amourds owed to credt institutions 1335 355 1,352,577 356 17,011
&) bacoming due payabie within one
e 1357 4.6 3/Y 1,382,577 353 17,011
4 Trade creditors 1357 ;T HEE40.634 368 81,003,740
&) bacoming due payable within cne N
o~ 1359 46 369 58649,634 570 81,003,740
& Amounts owed to affiiated undertakings 1379 79 184,916,318 380 108,303,830
a) becoming due and payalble within N
o o 1331 47,64 184,916,318 382 108,303,830
8 Other crediors 1451 451 4,176,815 452 3.2m9107
a) Tax authorifies 1393 03 1,667,790 354 576,262
b) Social secunty authorities 1395 305 103,007 395 24,210
) Other craditors 1357 =T 2405118 398 2618635
i) bacoeming dus and payable within o
one year 1359 399 2405118 400 2618635
TOTAL (CAPITAL, RESERVES AND LIABILITIES) 405 FGATS, 203 405 30,296, 547
[ The accomparying nates formn an inlegral part of the anoal accounits |
CREDIT SIASSE FLIND MANAGEMEMT S.A 1
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Profit and loss account for the
financial year ended December 31,2022

PROFIT AND LOSS ACCOUNT

Financial year from o1 1712002 ¢ 3 I B T ¥

Cradit Suisse Furd Management 5.4

5, rua Jaan Monnet,

L-2180 Lusembourg

|PROFIT AND LOSS ACCOUNT |
Referance(s) Current year Previous Year
1. Met turnover 1701 51 7 398,647857 T2 449052, 325
Other operating income 1713 52,64 T3 76,081,190 T4 87,774,731
Raw materials and consumables and other
sl aimaa 1707 TOT  (USGOR3.008) TOB  (344.951.9%0)
b)  Crher axtomal axpenses mm 53 711 (ZBES53.004) T2 (344,951,927)
6. Stalf costs 1606 G606 (5,9656,550) 606 {5,523, Tag)
&)  Wagos and salaries 1607 5.4 07 (5,214,570 60a {4, 589,665)
b}  Social security costs 1608 60 (750,986) 610 (E34,123)
iy relating to pansions 5.4 (274,256) (243,097)
i} other social security costs 5.4 (475, T30 (31 ,026)
8. Other operating expenses 1621 5.5,6.1,64 62 91 ,608810 620 (105,559,792
14, Interest pavable and similar expenses 1627 607 (BEZ 643 828 {1642 EQSY
&) concerning afidiated undertakings 1629 629 (653,643 630 {1,647 695)
15. Tax on profit or loss 165 635 (13563605 636 {16, 7965,490)
16, Profit or loss after taxation 1667 667 36734431 663 G850 495
17. Other taxes not showm under items 1 to 16 1637 37 (71,7120 538 {131 678)
18. Profit or loss for the inancial year 1665 [ o] 5 E62T19 670 50 190 745
| The accompanving notes formn an integral part of the annuel accounts |
CREDAT SLASSE FUND MARAGEMENT 5.4 12
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Notes to the annual accounts
for the year ended December 31,2022

1. General

Credit Susse Fund Management SA. (the "Company' or "CSFMT) was incorporated on
December &, 1958 in Luxembourg as a * Societé Anonyme® governed by Luxemboung law under
the name of CSAM Invest Managerert Company. The name of the company was changed to
Credit Suisse Fund Management Company 5.4 on October 15, 2003 and to Credit Suisse Fund
Management 5.A. by decision af the exdracrdinary general meeting held on Apeil 265, D005,

The Company has its regstered office at the following addrass:
5, rue Jean Monnet, L-2180 Lusemburg

The Company is establishad for an unfimited pericd of time.

The objective of the Company is to manage one or more Undertakings for Collective Investment
in transferable secunties under chapter 15 of the law of December 17, 207100

On September 5, 2013, the Company was grarted officially the AIFM license by the CS5F
according to Aricle & of Chapter 2 of the Luxembourg Law of July ¥2, 2013 on Alternative
Irneestrment Fund Managers

As of December 31, 2022, the Company managed the following funds (the "Funds®):

= Credt Suisse Logistics Property Partners
* Credit Suisse Index Fund (Lux)

* Credit Suizze Mova (Lux)

* Credit Suisse Virtuoso SICAY - SIF

= 5 Advantage (Lux)

* CSILS SiCAV - 5F

* C5 Investment Funds 1

* C5 frvestment Funds 2

* C5 irvestment Funds 3

* C5 Investment Funds 4

* C5 frvestment Funds 6

* C5 Irvestment Funds 12

* C5 Investment Funds 13

* C5 Investmend Funds 14

* 5 Raal Estate SICAV =SIF 1

* Laguna Direct Lending Fund | (Lux) SCSp SICAV — RAIF

The Company's accounts are consolidated within the CREDIT SUISSE GROUP consoldated
accounts, the ulfimate parent company domiciled in Zurich, Switrerland. The consolidated
accounts are available at its reqistered office at Uethbergstrazse 231, CH-BOTO Zurich,
Switzerland,

After the restructuring of the Asset Management and Irvestor Serdces business of Credt Suisse
ir htarch 2017, the Company is 2 wholly owned subsidiary of Credit Susse Assel Management
& Irvestor Senvces (Schweiz) Holding AG, incorporated in Switzerland, which is owned 51% by
Credit Suisse Asset Management Infemational Holdng Ld. and 49% by
Credit Suisse (Schweiz) AG

Frior to this, the company was a fully owned subsidary of Credit Suisse Assel Management
Infermational Holding Ltd

CRECAT SUESSE FUIND MANAGEMENT 5.4, 12
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Motes to the annual accounts for the year ended December 31, 2022 (continued)

2.Significant accounting policies

21 Presentation of annual accounts
The Company’'s annual accounts have been prepared wnder the histosical cost corvention in
accordance with Luxernbourg legal and reguatory requirements.

Accounting policies and valuation rules are, besides the ones [aid down by the modified Law of
Decamber 19, 2002, determined and applied by the Board of Directors.

The preparation of arnual accounts reguires the use of cerain crifical accounting estimates. It
also requires the Board of Dirsctors to eaercize its judgement in the process of applyng the
accounting policies. Changes in assumptions may have a significant impact on the annual
accounts in the year in which the assumptions changed. The Board of Directors believes thal
the underlying assumpfions are appropriate and that the arnual accounts therefore present the
financial position and results fairy.

The Board of Directors makes estimates and assurptions that affect the reported amounts of
assets and lahilifies in the next financial year. Estimates and judgements are continually
evaluated and are based on historical experience and other factors, induding expectations of
future events that are believed to be reasonable under ihe droumstances,

The company’s accounting year starts on January 1 and ends on December 31 of each year.

22 Bases of conversion for items originally expressed in foreign cumency
The Compary mainfains its accounts in Swiss Francs (CHF) and the annual accounts are
expressed in this currency, Assets and liabilties denominated in other currencies are converted
into CHF at the rate prevaliing at fhe balance sheet date,

Income and expense transactions are recorded at the rates prevaiing on the date of the
transactions, Realised gains and losses as well as uvealised losses are recognized in the profit
and loss account

Cash at bank is franslated & the exchange rate effective at the balance sheet date, Exchange
losses and gans are recorded in the profit and Ioss accourt of the year.

Uther assets and Babilities are translated separately respectively at the lower or at the higher of
the vatue converted at the historcal exchange rate of the valee determined on the basis of the
exchange rates effective at the balance theet date, Solely the urrealised exchange losses are
recorded in the profit ard loss account at the moment of their realization,

Where there = an economic link betwesn an asset and liability, these are valued in total
according to the method described above and the net unrealized losses are recorded in the profit
and loss account whersas the net unrealised excharge gaing are not recogrised.

CRECAT SUESSE FLUIND MANAGEMENT 5.4, "
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Meotes to the annual accounts for the year ended December 31, 2022 (continued)

2.Significant accounting policies (continued)

2.3 Debtors and Creditors
Deblors are caried at their nominal valse, ret of ary bad debt provisions for amounts not
recoverable. Creditors are carried at nominal value.

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

25 Het turnover
The net turnover of the Company is mainly composed of the fee flows received from its Funds
under managemernt,

26 Provisions
Frovisions are intended to cover losses or debts, the nature of which is clearly defined and
which, ai the balance sheet date, are either likely to be incurred or certain to be Incurred but
uncertain as to their amount o the date on which they will arise

Frovdsions may also be creafed to cover charges which originate in the financial year under
review of ina previous financial vears, the nature of which is cleardy defined and which, at the

balance sheet date, are either lkely to be incurred or certain but uncertain as to their amount or
the date on which they will arize.

CREDAT SLESSE FUND MANAGEMENT 2.4 15
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Meotes to the annual accounts for the year ended December 31, 2022 (continued)

3.Detailed disclosures relating to asset headings

31 Debtors
The trade deblors becoming due and payable within cne year comprise mainly Management fees
and other commission receivable amounting to CHF 40,404 207 (2021: CHF 40,5965,614)
Flease also refer fo note 5.1 ("Met furnover”)

Other debtors becoming due and payable within one vear mainly relate to receivable from funds
and tax advance paymends. Please also refer to note 4.5

The breakdown of other debtors is as follows

AL 20E 3122021

CHF CHF

Tax adeances 16, 700,205 13,714,177
Receivable from furd related fo SCF rechangss 155,577 267 81 998238
Crther debiters 1,254 433 144
173652695 95,642,559

Receivable from funds consist of fees advanced by Credit Suisse Fund Management 5.4, which
will be reimburesd by the funds after ther lunch those usually becoming due ard payable within
one year Az at December 31, 2002 the balance also includes invices drawn up amaunting
CHF 67 523,482 (2021: CHF 0) and irvcices to be drawn up amounting to CHF 88,063,835
(2021: CHF 79,652,045)

32 Amounts owed by affiliated undertakings
Az at December 371, 2002 amounts owed by affiliated undertakings mainly indude amounts
owed by related companies for Sendcing fees of CHF 25,5594 (2021 CHF 4,633,784). The
decrease is mainly linked to the recognition in 2021 of a receivable for overpaid serdcing fees
sedating to 201 7 through 2020

4.Detailed disclosures relating to Capital, Reserves and Liability headings

4.1 Subscribed capital
Subscribed capital amounts fo CHF 250,000 reprezented by 500 shares without nominal value,
A at December 31,2002 the Company did not acquire any of its own shares.

4.2 Legal reserve
Under Lusxermbourg law, the Company must appropriate annually at least 5% of its statutory net
profits to alegal resene unlil the aggregate resene equals 109% of the subseribed share capital,
Such reserve is not avalable for distribution,

Mo transfer to legal reserve is required as the amount aliocated to legal resene has reached
10% of subscribed share capital

4.3 Cther reserves
31.12.2022 31,12.2021
CHF CHF
Balncn brought forward 44,375,000 36,575,000
Abacation to NWT resens 2,340,000 2,000,000
Abocation Fom NWT Retans {5,500,000) 5
Asocation tofrom) avalabie resenes 14,825,000 5,500,000
Badancs cantied forward 56,640,000 44,375,000
CREDAT SLESSE FUND MANAGEMENT 5.4, 16
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Meotes to the annual accounts for the year ended December 31, 2022 (continued)

4.Detailed disclosures relating to Capital, Reserves and Liability headings
(continued)

4.3 Other reserves (continued)
To be exempted from Met Worth Tax (*NWT®) and in accordance with arfide Sa of the income
tax law, the Company has alocated five fimes the amount of NWT owed to the other non-
avaifable resenves amounting to a total of CHF 2,940,000 (2021 CHF 2,000,000,

This allocation has been approved by the Arnual General Meeting of the Shareholders and is
maintained for fue consecutive years following the year of aflocation.

Az at December 31, 2022, the NWT raserve balance is recognized under "Other non-available
resenes’” as below.

21122022 21.12.2021
Other non-available reserves CHF CHF
2018 _ 5 500,000
W 5,000,000 5 00,000
2015 4,500,000 4,500,000
w0 3,500,000 3,500,000
200 2,000,000 3,000,000
2021 £000,000 2,000,000
2008 940,000 -

20,940,000 23,500,000

I the financial year 2000, CHF 5,800,000 (2021: nll) was fransferred from the NWT reserve
to the profit brought forward. This amounts ane freeby avallable after havng been maintained in
the MWT rezerve for more than & years.

4.4 Profit or loss brought ferward
3122022 31,12.2021
CHF CHF
Profit brought forward 205,789 83815
Frafit of the prevous year 62,150,745 33,101,974
ABocaticn from BT Retens 5,500,000 .
Apocation o NWT Reserve (2 840,000) [2,000,000)
Diidand paid (50,000,000} (20,500,000)
Aacation (bl /from sadable razane (14 525,000) (5,500,000
Frofit brought farward 121,634 206,769

4.5 Taxation

The Company is subject to Luxembourg tax regulations applicable to management companies,
Advance to Tax Authorities are recogrised on *Other Debtors® and the prodsion for Tax 2021
and 2022 are recognised on *FProvsion for Taxation!

31122022 122021

CHF CHF

T Advances 16,700,205 16,464 197
Erewision for Tmation (32,702,327) (28,751 ,054)
{15.982,432) (12.296,917)

CREDAT SLESSE FUMD MANAGEMENT 5.4, 7
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Meotes to the annual accounts for the year ended December 31, 2022 (continued)

4.Detailed disclosures relating to Capital, Reserves and Liability headings

(continued)

4.6

ar

Creditors
Amounts owed to credit institulions represents mainly lisbdities towards affiliated undertakings,

Trade creddors mainly relate to the remuneration of the distributors of the funds.

The increase is a combined impact of a decrease in rade creditors mainly due to a decrease in
sendcing fees and an inorease in amounts owed to affilated undertakings

Flease also refer to notes 4.7 and 6.4 for furher details,

Amounts owed to affilated undertakings
As at December 31, 2022 amounts owed to affllated undertakings mairdy include:

o Amourts owed o related companies for SCF recharges of CHF 152,180,971 (2021: CHF
TE517.537). Please also refer to note 6.4 for further details.

* Amourts owed to related companies for Serdcng fees (distribution fess) of CHF
0,576,204 (2021: CHF 9,695,708)

* Amounts owed to related cornpanies for Invesiment and administrafion fees of CHF
16,843 570 (2021: CHF 19,142,085).

o Amounts owed to related comparies for Fisk Management serdce fees faes of CHF
201,593 (2021: CHF 200,158),

»  Amounts owed to refated comparies for Premises related costs of CHF 212,044 (2021:
CHF 100,3538)

& Amounts owed to related companies for Revenue share agreements of CHF 158192
{2021 CHF 580,182)

o Amounts owed 1o refated companies far Annual contingent payments CHE Nl (2021: CHF
25,703

CRECAT SUESSE FLUIND MANAGEMENT 5.4, 2
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Motes to the annual accounts for the year ended December 31, 2022 (continued)

5. Detailed disclosures relating to profit and loss accounts

51 Met turnover
Fees received mainly consist of Management Fees for CHF 323,799,316 (2021: CHF
442,810,137

The management fees are dered from Credt Suisse promoted furds.

The management fees are used to remunerate the company for senvices which it performed
directly and to pay for delegated funcions, including sencing fees (for distribution), Advsory
fees and Administration fees, as further explained under note 5.3,

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

Mamagement fees are calculated as a percentage of the avwerage MNet Asset Value of the sub-
fends of the funds and paid on a monthly, quarterly or semi anrual basis.

The rernaining armount of Net Turnmover is mainly related to administration fees.

52 Other operating income
The decrease in Cther Operating Incame is mainly linked to the booking of recensables Enked to
recharges to the SCF amounting to CHF CHF 74,445,134, in 2022 (79,652,045, in 2021)
Flease also refer to note 6.4 for further details,

In addition, the Compary recagnized in 2021 a receivable for senicing fees which is nked to
an overpayment for the years 2017 through 2020,

5.3 Other external expenses
Orher external expenses consist of the following:
0z 2021
CHF CHF
Serdcing fees 99,539,451 136, 357 260
Achigory fees 141,220,045 195,045,040
Ohher foas 9,797,063 11,094 99%
Cushody foes 5,726,450 2390050
At 256,963,009 344,951,922

Sendcing fees represent the remureration of the dstibutors of the funds. The Company pays
directly the sendcing fees to the third party distributors as well as Credit Suisse Funds AG, Zurich
which retrocede them to the different direct distributars of the funds,

Advisory fees are paid to the imvesiment advsers of the funds as a percentage of the awerage
monthly Met Asset Value of the sub-funds of the funds.

Other external expenses includes CHF 172,514,045 (2021: CHF 246,419, 485) of amounts
owed to affiiated underakings comprised mainly of Advisony fees.

Chher fees inclede administration fee of CHF 3 140,606 (2021 CHF 3,733.684) as well as
ofher fund related fees.

CRECAT SUESSE FUIND MANAGEMENT 5.4, 12
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Motes to the annual accounts for the year ended December 31, 2022 (continued)

5. Detailed disclosures relating to profit and loss accounts (continued)

5.4 Staff costs
The average number of persons emploped during the financial year was as follows:
2022 2021
Senior minagerment 10 5
Widdle management b 13
Employpasd 4 10
% )

The Company s subject to the Credit Suisse Group compensation policy including the specific
lncal needs in accordance with Luembourg requlatony requirements.

These are no loans, advances or guarartees granted by the Company to the Directors as at
December 31, 2022 and 2021

55 Other operating expenses
The decrease in operafing expenses i malnly inked to a decrease in the amounts owed fo
retated companies for SCF recharges of CHF 73,643,434 for 2002 (2021: 73517.837)
Flease also refer o note 6.4 for further detals.

The operaling expenses are further relating to an agreement for technical support sendces for
distribution purposes amounting to CHF 7,791,347 (2021: CHF 11,627 201}

The balance also includes thie administrative expenses incurred In the nomal course of operating
of fhe Company such as the costs charged for the supply of administrative serdces.

6. 0ther information
6.1 Auditor's Tees
Aud fees included in other operating expenses amount to CHF 87,267 for 2002 (2021: CHF
165, 195) and only relate to the audit of the Company's annual accounts, The emount decreased
in 2022 compared to 2021 due o 2020 overmuns for SCFF matters.

Mo other services have been provided by the statutory auditor

6.2 Emoluments granted to the members of the management and supervisory bodies and
commitments in respect of retirement positiens for former members of those bedies
In Accordance with Article 65 of the law of December 19, 2002 (as amended) this information
has been omitted as it is possibée o identify the position of a spedific member of such bodes.

6.3 Off balance sheet commitments and contingencies
There are no off-balance shest contingencies or commitments as at December 31, 2022

&4 Recharges of costs incurred by SCFF
In ihe contest of the liquidation of the supply chain finance funds (SCFF), subsidiaries of Credt
Suisse Group AG induding the company have incurred costs on behalf of the SCFF covering
senvices performed and sfillin progress as of December 31, 2022,
These costs and related reinvoicing to the SCFF are mainly linked o advsary fees for restructuring

and recovery activities, investigations, project management and operating expenses to maintain
the platform supporting the assets stil held by the SCFF,

CREDAT SLESSE FUND MANAGEMENT 2.4 il
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Motes to the annual accounts for the year ended December 31, 2022 (continued)

6. Other information (continued)
6.4 Recharges of costs incurred by SCFF (continued)

The recharges to fhe SCFF are recognized in other operating income and other debtors armounting
bo CHF 74,445, 134 for 2022 (2091: CHF 79,652,045). This Other Operating Income related
to SCFF amounting to CHF 74,445,134 represents invoices yel to be drawn up,

The tatal amount of costs incurmed by the campary during the year is frecorded n other aperating
expenses and amounts ta CHE 74,681,307 of which CHF T3, 643,434 carresponds o expenses
recharged by affifated undertakings still recorded as amounts owed fo affiliated undertalings as
at December 31, 2022, compared to CHF 84,275 966 and CHF 78,517 537, respectively, as
of December 31, 2021.

The Board of Directors of the SCFF resohed to recognize that these imvoices which will be issued
by the company reflect the costs incurred by subsidiaries of Credit Suisse Group AG on behalf of
the SCFF as at 31 December 2022, The Board of Directors of the SCFF also pointed out that it
keeps the right at any point in time in the fulure o request the performance of an assessment
from an independent third party as fo any alement of the costs charged, as well as their allocation
to the relevant sub-funds and share-classes. Should the Board of Cirectors of the SCFF
determines in the fulure that such assessment is appropriate based on relevant facts and
crcumstances, such assessment would be performed prior to the payment of any invoices.

7.Events of the financial year
Sanctions against Russia

In response to the war in Ukraine since late February 2002, the US, EU, UK, Switzerland and
other counftries across the weeld imposed severe sanctions against Pussia's financial systern and
on Russian government officials and Russian business lraders. Following the samctions imposed,
the Company has been taking specific measures on its business, espedally in terms of valuation
of the aszels alfected.

8.Subsequent events

On March 19, 2023, Credit Suisse Group AG and UBS Group AG entered infe an agreement and
plan of merger ("the merger”), and as recently announced, the intended merger completion date
is June 12, 2023 The Company &5 a consolidated subsidary of Credit Suisse Group AG, and as
such the future operations and financial performance as well as its future strategic alignenent with
subsidiaries of UBS Group AG may be impacted as a resull of the merger. There can be no
assurance that the Company will not itself become liquidated or othenwise merged with another
LIBS Group AG subsidiary following completion of the merger. Howewer, as per date of the report,
the Canpany's management will contiue to operate its business and does neither anticipate that
the Compariy will be iquidated in the foreseeable future nor has identified ary accounting impacts
fram the cument merger developments

CRECAT SUESSE FUIND MANAGEMENT 5.4, 21
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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 2022, 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 2022;
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 | 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.
Emphasis of matter

We draw attention to Note 8 to these annual accounts, which indicates the agreement and plan of merger between Credit

Suisse Group AG  ultimate parent of the Company and UBS Group AG, which may have an impact on Company's
future operations and financial performance. Our opinion is not modified in respect of this matter.
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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.

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 materialy 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 a material 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 annua 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 alternative 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 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 materia if, individually or in the
agoregate, 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;
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evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors;

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 audit 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, 9 June 2023
Represented by
Alain Maechling
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