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Lux
UBS Lux Strategy SICAV
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loana Naum
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Luxembourg

03 6212 8316
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2024 30
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2020

2021

2022

2023

2024

24,848,715.02

103,787,257.49

62,405,768.72

12,413,525.18

49,279,121.13

24,848,715.02

103,787,257.49

62,405,768.72

12,413,525.18

49,279,121.13

24,848,715.02

103,787,257.49

62,405,768.72

12,413,525.18

49,279,121.13

488,867,866.14

530,090,612.88

565,718,810.87

467,641,801.58

457,800,364.57

2,316,940.942

626,008.150

2,182,895.043

474,026.978

2,662,604.315

568,304.287

2,509,889.582

393,581.104

2,316,269.779

359,440.752

488,867,866.14

530,090,612.88

565,718,810.87

467,641,801.58

457,800,364.57

490,373,794.28

540,863,426.63

577,538,650.52

470,926,413.00

461,160,667.15

93.87 108.86 93.56 85.71 90.18
100.50 122.33 110.99 109.16 121.52
4.55 20.43 10.04 2.33 9.65
5.34 24.81 12.39 4.13 12.83

20,227,465.10

20,148,602.33

27,963,032.26

29,668,122.23

21,854,912.37

5.3600 4.9700 5.6000 6.1600 4.9557

99.69 98.01 97.95 99.30 99.27

0.61 21.26 8.91 1.81 11.00

0.73 21.72 9.27 1.65 11.32
2019 28

2/537




EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

2020

2021

2022

2023

2024

3,635,272.03

11,518,156.57

9,345,503.65

2,118,694.05

4,132,353.16

3,635,272.03

11,518,156.57

9,345,503.65

2,118,694.05

4,132,353.16

3,635,272.03

11,518,156.57

9,345,503.65

2,118,694.05

4,132,353.16

124,799,844.54

126,960,186.18

99,758,473.54

92,024,987.25

73,400,443.11

584,895.742

568,236.342

547,628.333

492,951.819

460,623.723

124,799,844.54

126,960,186.18

99,758,473.54

92,024,987.25

73,400,443.11

124,917,288.25

127,719,934.61

102,332,531.75

92,368,410.51

74,188,657.06

117.41 128.27 117.40 114.88 121.10
5.50 11.11 11.51 3.03 6.57
134,207.94 123,453.56 66,133.46 33,727.98 210,610.58

99.91 99.41 97.48 99.63 98.94

2.33 9.25 8.47 2.15 5.41

2014 28
2016
2018 12 21
2019 19

3/537




EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

2020 2021 2022 2023 2024
739,156.51 140,479,015.02 132,362,172.08 32,042,982.00 38,986,492.57
739,156.51 140,479,015.02 132,362,172.08 32,042,982.00 38,986,492.57
739,156.51 140,479,015.02 132,362,172.08 32,042,982.00 38,986,492.57

1,089,453,896.73

995,743,841.16

826,611,490.70

516,321,326.56

405,059,242.07

3,251,483.088

2,881,176.778

2,768,662.523

1,335,171.059

917,515.866

1,089,453,896.73

995,743,841.16

826,611,490.70

516,321,326.56

405,059,242.07

1,093,297,414.19

1,002,710,507.41

834,717,145.04

523,722,777.31

405,551,181.21

106.66

117.45

107.06

103.61

113.00

0.70

11.22

10.76

7.73

11.18

8,432,873.58

5,716,856.99

4,495,433.80

3,068,358.58

2,419,945.03

99.65

99.31

99.03

98.59

99.88

0.80

10.12

8.85
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2020

2021

2022

2023

2024

55,697,519.57

383,528,056.56

254,517,414.78

71,852,810.51

125,806,827.30

55,697,519.57

383,528,056.56

254,517,414.78

71,852,810.51

125,806,827.30

55,697,519.57

383,528,056.56

254,517,414.78

71,852,810.51

125,806,827.30

2,011,788,426.80

1,930,791,077.91

1,585,129,803.36

1,035,849,484.36

957,497,503.57

5,432,559.813

4,457,096.733

4,333,907.950

2,526,594.071

2,004,160.458

2,011,788,426.80

1,930,791,077.91

1,585,129,803.36

1,035,849,484.36

957,497,503.57

2,019,595,290.10

1,949,336,207.67

1,611,074,677.90

1,057,338,298.42

960,331,656.90

105.57

123.78

111.79

107.68

122.45

2.42

19.69

12.28

7.60

16.07

13,334,473.37

9,686,478.44

8,092,069.87

4,839,588.49

3,700,935.81

99.61

99.05

98.39

97.97

99.70

1.47

17.25

3.68

13.72
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2020

2021

2022

2023

2024

23,565,442.73

113,462,550.29

74,708,658.13

18,033,302.74

43,756,958.86

23,565,442.73

113,462,550.29

74,708,658.13

18,033,302.74

43,756,958.86

23,565,442.73

113,462,550.29

74,708,658.13

18,033,302.74

43,756,958.86

490,288,568.55

431,225,866.64

429,108,307.05

293,356,127.44

270,857,808.66

1,456,136.297

1,038,007.614

1,353,350.137

830,170.843

681,202.979

490,288,568.55

431,225,866.64

429,108,307.05

293,356,127.44

270,857,808.66

493,104,881.97

435,080,949.57

437,807,170.32

296,558,457.04

271,469,298.03

104.88 129.19 115.33 111.21 129.67

5.33 27.69 14.61 7.33 20.10

1,306,084.97 756,319.62 832,422.33 650,234.40 558,195.18
99.43 99.11 98.01 98.92 99.77
3.27 23.18 10.73 3.57 16.60
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Lux
UBS Lux Strategy SICAV

2010 12 17 2010
1993 24
RCS B 43.925
11 30 11 00
11 30
Mémorial, Recueil des
1993 28 Sociétés et Associations
1994
1995 12 30
1998 11 30
2006 12 27 2006 12 27
2011 2011 24

RCS

UBS Asset Management (Europe) S.A.

2024 10
UBS Fund Management Luxembourg S.A.

B 154.210

UBS Asset Management Europe S.A.

Recueil Electronique des Sociétés et Associations
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1988 30
1993 24 2002
2006 10 2011 2010 2011 15
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Lux 1993 28
UBS Lux Strategy SICAV
2011 14
UBS Asset Management
(Europe) S.A.
2016 10 13
UBS Europe SE, Luxembourg
Branch
2017 10
Northern Trust Global
Services SE
2014 10 27
2014 22
2019
UBS Asset Management 20
Switzerland AG, Zurich
2016
UBS Switzerland AG, Zurich
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2017 12 10
UBS Switzerland AG, Zurich
2011 15
UBS Asset Management
Switzerland AG, Zurich
UBS SuMi TRUST 2016 19 2017 29
2019 30
2016 19 2017
29 2019 30
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2024

2,316,940.942

2020 488,867,866.14 70,788
626,008.150
2,182,895.043

2021 530,090,612.88 76,757
474,026.978
2,662,604.315

2022 565,718,810.87 81,916
568,304.287
2,509,889.582

2023 467,641,801.58 67,715
393,581.104
2,316,269.779

2024 457,800,364.57 66,289
359,440.752
2,269,983.790

2024 452,241,255.82 65,485
352,730.424
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2020 584,895.742
124,799,844 .54 18,071

2021 568,236.342
126,960,186.18 18,384

2022 547,628.333
0 99,758,473.54 14,445

2023 492,951.819
92,024,987.25 13,325

2024 460,623.723
0 73,400,443.11 10,628

453,430.450
2024 72,895,037.83 10,555

2020 1,089,453,896.73| 157,753 3,251,483.088

2021 995,743,841.16| 144,184 2,881,176.778

2022 826,611,490.70| 119,693 2,768,662.523

2023 516,321,326.56 74,763 1,335,171.059

2024 405,059,242.07 58,653 917,515.866

2024 400,589,333.22 58,005 841,106.014
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2020 2,011,788,426.80 | 291,307 5,432,559.813
2021 1,930,791,077.91| 279,579 4,457,096.733
2022 1,585,129,803.36 | 229,527 4,333,907.950
2023 1,035,849,484.36| 149,991 2,526,594.071
2024 957,497,503.57 | 138,646 2,004,160.458
2024 959,345,018.32| 138,913 1,975,182.109
2020 490,288,568.55| 70,994 1,456,136.297
2021 431,225,866.64 | 62,442 1,038,007.614
2022 429,108,307.05| 62,135 1,353,350.137
2023 293,356,127.44| 42,478 830,170.843
2024 270,857,808.66 39,220 681,202.979
2024 274,610,446.18| 39,764 673,353.443

1993 41
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20

2010
2010

2010

41

41

41

1.1

20

2010
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https://www._ubs.com/global/en/asset-management/investment-capabilities/sustainability.html

https://www.ubs.com/global/en/asset-management/investment-capabilities/sustainability.html

40
FTSE EPRA
NAREIT
13
12
J.P. J.P.
J.P.
J.P. GBI EM
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30
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2019 2088
2020 18 2020 852

2019 11 27
2019 2088

2019 2088

14

23
28

J.P.
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30
10
2010 12 17 41
20
40
100
30
2019 2088
2020 18 2020 852

2019 11 27
2019 2088
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18

J.P.
50
10

2010 12 17 41

20

70

100

30
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2019 2088
2020 18 2020 852

2019 11 27
2019 2088

J.P.
70
10
10

2010 12 17 41

20

100

100

30
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2019 2088
2020 18 2020 852

2019 11 27
2019 2088
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1.1

2010

10

12

10

1.1

2004

21

1.1
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2004 39

1.1 1.1

2009 65
2009 65

65
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1.1
1,000

78 660
1.2 1.1 10 1.1
1.3

2.2 2.3

1.4
2.1 10
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20
1.1
10
40
2.2 2.1
20
2.3
2019
2162 2022
2.1 10 25 2022
80
10
35
2.3
40
2.1 2.2 2.3
35
83 349
20
100
30

2.4

20
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3.1
3.2

3.3

2010

10

10

10
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30
2.1 2.2 2.3

20



3.4

3.5

3.6
3.7

3.8

3.2

25
10

3.3

1.1

10

1.1
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2010

2010

2010
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60
30
10
10

S&P/ASX 50 INDEX AS31

AUSTRIAN TRADED ATX INDX ATX

BEL 20 INDEX BEL20
S&P/TSX 60 INDEX SPTSX60

OMX COPENHAGEN 20 INDEX KFX

Euro Stoxx 50 Pr SX5E
OMX HELSINKI 25 INDEX HEX25
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CAC 40 INDEX

CAC
DAX INDEX DAX
HANG SENG INDEX HSI
NIKKEI 225 NKY
AEX-Index AEX
NZX TOP 10 INDEX NZSE10
OBX STOCK INDEX 0BX
Straits Times Index STI FSSTI
OMX STOCKHOLM 30 INDEX OMX
SWISS MARKET INDEX SMI
SP1 SWISS PERFORMANCE IX SP1
FTSE 100 INDEX UKX
DOW JONES INDUS. AVG INDU
NASDAQ 100 STOCK INDX NDX
S&P 500 INDEX SPX
RUSSELL 1000 INDEX RIY

S&P
Moody*s Fitch

36/537
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10 50 10 0 35 50
10 25 10 0 35 75
10 100 10 0 30 50
10 100 10 0 25 50
10 100 10 0 20 50
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14 592

11 512

40

FTSE EPRA NAREIT

13

12

J.P.

J.P.

J.P.

J.P. GBI EM
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23
28
5.0 J.P.
30
10
18
J.P.
2.0
50
10
J.P.
2.0 70
10
10
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10

10

10

10 10

20
2014
2014 937 43
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30
50

1.1

1.1

10 049

2010 12 17
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2010 12 17
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6.00
4.00
4.00
4.00
4.00
4.00
6.60 6.00
2.75 2.50
2.75 2.50
2.20 2.00
2.20 2.00
2.20 2.00
Lux
1.340 1.390
1.070 1.110
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1.300 1.350
1.040 1.080
1.320 1.370
1.060 1.100
1.500 1.550
1.200 1.240
1.680 1.730
1.340 1.380
2024

5,068,269.55

930,264.42

5,385,003.58

12,847,760.58

3,903,772.68
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UBS
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80

2024
341,380.50
34,687.41

169,928.65

466,820.31

183,604.08

2014 91
2016 31
2011 61 2013
12
2013 11
2010
10 437
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2014 91

http://www._ubs.com/lu/en/asset_management/investor_information.html

20.315 15.315
2038 20 15
15.315 2038
15
20.315 15.315
2038 20 15
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2020 18 2020 852
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2018
Investmentsteuergesetz InvStG
20

DAC6

2018 25

EU 2018 822 DAC6
DAC6 EU
DAC6 2020 2018 25 2020 30

EU
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2024
196,844,460.38 43.42
45,033,585.74 9.93
9,528,792.75 2.10
58,000.18 0.01
46,360.02 0.01
251,511,199.07 55.48
96,392,242.00 21.26
14,766,203.44 3.26
10,405,111.08 2.30
9,236,934.43 2.04
6,333,119.49 1.40
5,177,863.34 1.14
4,219,459.29 0.93
2,713,381.06 0.60
1,954,570.06 0.43
1,311,057.23 0.29
1,127,850.45 0.25
1,057,054.98 0.23
593,818.44 0.13
480,326.56 0.11
410,121.94 0.09
384,312.50 0.08
360,435.79 0.08
150,627.29 0.03
134,007.90 0.03
120,256.45 0.03
119,795.25 0.03
106,066.35 0.02
102,577.66 0.02
84,185.40 0.02
81,226.60 0.02
55,576.04 0.01
16,572.59 0.00
11,562.48 0.00
157,906,316.09 34.83
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24,070,011.32 5.31
13,454,435.56 2.97
141,944.82 0.03
333,231.38 0.07
1,052,357.91 0.23
1,527,534.11 0.34
445,414 ,427.93 98.26
7,890,242.80 1.74
453,304,670.73 100.00
1,063,414.91 0.23
452,241,255.82
65,485 917
2024
62,561,289.77 85.75
9,256,526.23 12.69
71,817,816.00 98.44
40,874.54 0.06
12,438.00 0.02
53,312.54 0.07
71,871,128.54 98.51
1,084,267.02 1.49
72,955,395.56 100.00
60,357.73 0.08
72,895,037.83
10,555 99.92
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2024
251,954,377.73 62.82
68,817,106.78 17.16
19,891.37 0.00
15,480.05 0.00
3,886.48 0.00
320,810,742.41 79.99
29,415,490.00 7.33
2,264,818.85 0.56
31,680,308.85 7.90
4,349,417.65 1.08
2,687,644.83 0.67
2,291,112.77 0.57
2,083,864.82 0.52
1,962,792.34 0.49
1,662,008.35 0.41
1,389,144.01 0.35
1,071,508.88 0.27
686,011.56 0.17
599,099.41 0.15
487,166.44 0.12
406,103.02 0.10
326,123.81 0.08
242,451.09 0.06
186,116.60 0.05
169,077.57 0.04
151,586.34 0.04
126,183.94 0.03
102,533.48 0.03
50,922.00 0.01
38,820.67 0.01
31,707.18 0.01
29,936.42 0.01
9,226.81 0.00
6,418.48 0.00
6,356.00 0.00
5,111.53 0.00
3,909.48 0.00
2,852.16 0.00
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21,165,207.64 5.28
17,937,828.03 4.47
391,594,086.93 97.64
9,475,664.26 2.36
401,069,751.19 100.00
480,417.97 0.12
400,589,333.22
58,005 %9.89
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2024
416,913,246.55 43.27
301,451,670.21 31.29

99,399.44 0.01
69,110.66 0.01
23,101.39 0.00
718,556,528.25 74.58
20,654,171.07 2.14
12,719,163.65 1.32
10,876,323.32 1.13
9,908,417.32 1.03
9,382,863.75 0.97
7,887,236.39 0.82
6,609,151.70 0.69
5,091,141.75 0.53
3,282,744.86 0.34
2,858,949.91 0.30
2,333,687.47 0.24
1,928,439.68 0.20
1,581,941.59 0.16
1,145,941.67 0.12
896,148.99 0.09
806,441.06 0.08
742,717.27 0.08
696,060.21 0.07
503,465.14 0.05
255,503.31 0.03
177,599.45 0.02
150,906.92 0.02
134,249._87 0.01
44,758.25 0.00
29,188.81 0.00
18,477.84 0.00
18,255.47 0.00
14,260.81 0.00
12,712.00 0.00
100,760,919.53 10.46
60,831,784.00 6.31
7,357,759.18 0.76
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68,189,543.18 7.08
49,530,623.79 5.14
0.01 0.00
937,037,614.76 97.26
26,388,252.83 2.74
963,425,867.59 100.00
4,080,849.27 0.42
959,345,018.32
138,913 99.58
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2024
120,625,632.20 43.84
78,031,043.74 28.36
43,463.88 0.02
32,265.39 0.01
4,647 .56 0.00
198,737,052.77 72.22
8,808,944.51 3.20
5,455,112.06 1.98
4,637,571.43 1.69
4,231,159.75 1.54
4,036,591.16 1.47
3,374,389.45 1.23
2,826,192.69 1.03
2,162,649.53 0.79
1,413,668.32 0.51
1,228,667.49 0.45
1,003,462.43 0.36
823,961.60 0.30
669,207.12 0.24
489,760.69 0.18
390,630.08 0.14
342,104.27 0.12
319,576.94 0.12
307,300.08 0.11
214,174 .81 0.08
101,340.60 0.04
75,477.13 0.03
62,472.08 0.02
61,632.07 0.02
20,550.88 0.01
12,752.06 0.00
9,982.56 0.00
9,492.85 0.00
7,597.67 0.00
6,356.00 0.00
43,102,778.31 15.66
14,540,366.83 5.28
10,582,234.00 3.85
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1,927,283.75 0.70
12,509,517.75 4.55
0.01 0.00
268,889,715.67 97.72
6,277,746.76 2.28
275,167,462.43 100.00
557,016.25 0.20
274,610,446.18
39,764 %9-80
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2024

1,000

UBS (LUX) BD SICAV-
USD INVES GRA CORPOR
SUSTAI (USD) U-X-ACC

3.

429

11,369.88 | 38,987,322.70 | 12,532.

63

42,974,388.

9.48

UBS (LUX) BOND SICAV-
SHORT DURATION H Y
SUST (USD) 1-X-ACC

252.

058

131.68 | 33,191,863.10 152.

19

38,360,707.

UBS (LUX) BOND SICAV
- USD HIGH YIELD U-X-
ACC

1.

123

19,944.53 | 22,397,712.37 | 24,146.

31

27,116,306.

NEUBERGER BERMAN
EUROPE LTD-STRATEGIC
INC FD-1-ACC

1,924.

098

12.53 | 24,100,814.11 14.

03

26,995,094.

UBS (LUX) INST SICAV
- EMG MKTS EQTY PASS
(USD) U-X-ACC

1.646706

14,063.81 | 23,158,952.77 | 15,136.

89

24,926,007.

PIMCO GIS DIVERSIFIED
INCOME FUND-
INSTITUIONAL CLASS-
USD-ACC

661.

25.55 | 16,897,530.09 27.

28

18,038,490.

UBS LUX BOND SICAV-
EMERGING ECONOMIES
CORP USD-1-X-ACC

116.

468

117.99 | 13,741,864.19 137.

82

16,051,619.

UBS (LUX) EMERGING
ECONOMIES FUND-GLOBAL
BONDS (USD)-U-X ACC

.072

13,456.52 | 14,425,392.47 | 14,734.

56

15,795,448.

ISHS SOUTHEAST AS
TRST - ISH BAR CAP
USD AS HI YI BD IDX
ETF

1,411.

5.70 8,045,156.81 6.

75

9,528,792.

10

UBS (LUX) MONEY
MARKET FUND - USD U-
X-ACC

738

11,464.44 8,460,754.82 | 12,493.

93

9,220,520.

11

UBS (LUX) SICAV 1 -
MEDIUM TERM USD CORP
BDS (USD) U-X-ACC

-804

10,140.44 8,152,914.50 | 11,179.

63

8,988,422.

12

UBS (LUX) BD SICAV-
ASIAN INVEST GR BDS
SUSTAIN (USD) U-X-ACC

.524

11,601.91 6,079,403.10 | 12,899.

36

6,759,264.

13

UNITED STATES
TREASURY BILL TB
0.00000% 14.03.24-
12.09.24

2024/ /12

5,240.

0.98 5,129,646.69 1.

00

5,233,161.

14

AMERICA, UNITED
STATES OF TB 0.00000%
18.04.24-17.10.24

2024/10/17

5,130.

0.98 5,016,439.01 0.

99

5,098,054.

15

APPLE INC COM NPV

21.

063

107.00 2,253,793.86 229.

00

4,823,427.

16

UNITED STATES TB
0.00000% 20.06.24-
19.12.24

2024/12/19

4,770.

0.98 4,661,524.24 0.

99

4,701,168.

17

UNITED STATES TB
0.00000% 18.07.24-
16.01.25

2025/ /16

4,670.

0.98 4,570,168.37 0.

98

4,586,903.

18

UBS (LUX) MONEY
MARKET FUND - EUR U-
X-ACC

.386

10,804.74 | 4,170,631.21 | 11,878.

61

4,585,143.

19

UNITED STATES TB
0.00000% 23.05.24-
21.11.24

2024/11/21

4,500.

0.98 4,396,668.19 0.

99

4,450,723.

20

NVIDIA CORP COM
USD0.001

35.

18.18 652,953.90 119.

37

4,287,651.

21

MICROSOFT CORP COM
USD0.0000125

10.

220.72 2,236,575.02 417.

14

4,226,879.
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AMERICA, UNITED

22 | STATES OF 5.37500% 5.375| 2031/ /15 | 3,000.000 1.10 3,294,778.65 1.09| 3,280,195.32| 0.72
01-15.02.31
AMERICA,UNITED STATES

23 | OF 4.12500% 22- 4.125| 2032/11/15 | 2,700.000 1.02 2,749,148.44 1.02 | 2,750,519.54 | 0.61
15.11.32

24 E);CON WOBIL CORP COM 20.905 90.42 1,890,277.34 117.94 | 2,465,535.70 | 0.54

25 AUAZON COM INC COM 13.443 130.64 1,756,133.16 178.50 | 2,399,575.50 | 0.53
USDO0.01
AMERICA, UNITED

26 | STATES OF 4.62500% 4.625 | 2030/ /30 | 2,250.000 1.02 2,296,820.32 1.04| 2,350,634.76 | 0.52
23-30.09.30
UBS (LUX) BOND SICAV

27 | - ASIAN HIGH YIELD U- 0.230 | 11,463.21 2,636,538.88 8,985.36 | 2,066,632.80 | 0.46
X-ACC
AMERICA, UNITED

28 | STATES OF 4.00000% 4.000 | 2034/ /15 | 2,000.000 0.98 1,953,144.53 1.01| 2,012,500.00 | 0.44
24-15.02.34
AMERICA, UNITED

29 | STATES OF 3.87500% 3.875| 2033/ /15 | 2,000.000 1.00 2,000,546.87 1.00 | 1,995,546.88 | 0.44
23-15.08.33

30 :ESCTER & GAVBLE COM 10.973 137.88 1,512,928.02 171.54 | 1,882,308.42 | 0.42

2024
/7 / 1,000

UBS (LUX) BD SICAV-USD INVES
GRA CORPOR SUSTAI (USD) U-X-ACC 1.045 11,023.93 | 11,520,011.33 12,532.63 | 13,096,598.35 | 17.95
UBS (LUX) BOND SICAV - GREEN
SOC SUSTAINABLE BD(EUR)U-X-ACC 1.0395 10,817.51 | 11,244,804.08 10,158.83 | 10,560,103.10 | 14.47
SUSTNABLE DEVELOPMNT BK BD 5-10
1DX FD-SHS-(USD) U-X-ACC-CAP 754.958 10.25 7,740,144.12 10.77 8,133,389.02 | 11.15
SUSTANABLE DEVELOPMNT BK BD 1-5
1DX FD-SHS-(USD) U-X-ACC-CAP 496.003 10.52 5,216,175.76 10.88 5,396,661.44 7.40
FOCUSED SICAV - WORLD BANK LONG
TERM BOND USD U-X-ACC 0.478 9,748.76 4,659,908.10 9,377.95 4,482,660.10 6.14
UBS (LUX) EQUITY SICAV - ENGAGE
FOR INPACT (USD) U-X-ACC 0.359 9,496.72 3,409,323.83 10,470.67 3,758,970.53 5.15
FOCUSED SICAV: - WORLD BANK BOND 0.298 9,912.76 2,954,002.50 10,182.81 3,034,477.38 4.16
USD U-X-ACC
UBS (LUX) MONEY MARKET FUND - 0.2075 12,060.05 2,502,460.95 12,493.93 2,592,490.48 3.55
USD U-X-ACC
UBS IRL ETF PIC-MSCI ACWI ESG
UNIVERSAL UCITS ETF A-DIST 138.835 15.04 2,087,475.20 17.88 2,481,814.46 3.40
RECORD UCITS ICAV-RECORD EM

10 SUSTAINABLE FINANCE FUND-A-USD 19.007 100.84 1,916,718.85 112.24 2,133,395.10 2.92
FOCUSED FUND - CORPORATE BOND

11 SUSTAINABLE USD U-Y-ACC 0.181 9,981.09 1,806,577.83 10,226.85 1,851,059.85 2.54

12 FEDERATED HERIIES SDG ENGAGENENT 807.399 2.13 1,717,457.34 2.28 1,843,372.66 2.53
HIGH-M- USD
NEUBERGER BERMAN GLOBAL HIGH

13 YIELD SDG ENGAGEMENT FU-14- USD 159.966 9.78 1,564,339.33 11.46 1,833,210.36 2.51
FOCUSED SICAV - US CORPORATE

14 BOND SUSTAINABLE USD U-X-ACC 0.178 9,107.02 1,621,049.66 10,144.99 1,805,808.22 2.48

15 BIPP JPII ESG ENBI ETF-SHS-UCITS 156.443 9.16 1,433,721.87 9.55 1,493,451.81 2.05
ETF-CAP
UBS (LUX) EQUITY SICAV - GLOBAL

16 OPPORTUNITY (USD) U-X-ACC 0.091 11,336.15 1,031,589.87 13,708.74 1,247,495.34 1.71
UBS (LUX) EQUITY FUND-GLBAL

17 SUSTAINABLE IMPRO (USD) U-X-ACC 0.115 9,713.80 1,117,086.47 10,829.60 1,245,404.00 1.71
UBS (LUX) EQUITY SICAV - GL HI

18 DIV (USD)-1-X-ACC 3.117 256.34 798,999.79 329.49 1,027,020.33 1.41
UBS (LUX) EQUITY SICAV - ACTIVE

19 CLIMATE AWARE (USD) I-X-ACC 6.043 153.41 927,056.79 166.03 1,003,319.29 1.38
UBS (LUX) EQUITY SICAV - LONG

20 TERM THEVES (USD) U-X-ACC 0.091 10,048.04 914,371.58 10,872.78 989,422.98 1.36
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a1 | ISHARES IISCI WIORLD INFO TECH 54.000 13.54 731,272.42 13.22 713,993.40 |  0.98
SEC ESG UCITS ETF-SHS USD : : eres : e :
UBS(LUX)KEY SELECTION SICAV-

22 | DIGTL TRANSFR THEMES USD U-X- 0.049 10,000.00 490,000.00 10,219.58 500,759.42 |  0.69
ACC
UBS (LUX) BOND SICAV-GREEN SOC

23 | SUSTAINABLE BDSCEUR) 1-X-ACC 3.000 109.01 327,018.12 114.07 342,198.13 | 0.47
UBS IRL ETF PLC-MSCI ACWI

24 | SOCIALLY RES UCITS ETF-A-DIST- 12.163 16.48 200,395.11 20.62 250,740.25 | 0.34
UsD
SWISS MARKET INDEX CALL

25 | 12150.00000 20.09.24 2024/ /20 0.010 2,318.76 23,187.60 4,087.45 40,874.54 |  0.06

26 Zﬁp 1:02 A'NDEX PUT 5425.00000 2024/12/20 0.003 12,661.67 37,985.00 8,540.00 25,620.00 | 0.04

27 zép lgog 4'NDEX PUT 5050.00000 2024/12/20 0.003 6,366.67 19,100.00 4,394.00 13,182.00 |  0.02

2024
7 7) 1,000

FOCUSED SICAV - HIGH GRADE BOND
OCUSED S1C o ¢ 0 6.466 | 9,676.07 | 62,565,491.91 | 10,290.31 | 66,537,144.46 | 16.59
USD U-X-ACC
UBS (LUX) BD SICAV-USD INVES
GRA CORFOR, SUSTAI (USD) FoACC 0.505576 | 103,779.94 | 52,468,645.57 | 118,240.60 | 59,779,609.59 | 14.91
UBS(IRL)FUND SOLUTION PLC-MSCI
USA SF UCITS SHS_A_ETF-AGC 331.547 95.99 | 31,826,376.21 160.34 | 53,160,245.98 | 13.25
FOCUSED SICAV - HIGH GRADE LONG
TERM BOND USD U_Y_ACC 5.353 | 9,360.99 | 50,157,559.48 | 9,541.26 | 51,074,364.78 | 12.73
STAR COMPASS PLC/UBS DYNMC
DIVERSIFIED LTD NOTE DUE 2025/ /30 | 16,025.000 1.51 | 24,189,533.85 1.84 | 29,415,490.00 | 7.33
30.09.25
UBS (LUX) EMERGING ECONOMIES
FURD - GLOBAL BONDS (USD) FoAGe 9.071| 1,010.17 | 17,327,147.23 | 2,119.66 | 19,227,435.86 | 4.79
UBS (LUX) BOND SICAV - USD HIGH
YIELD (USD) F-ACC 37.220 306.05 | 11,391,318.69 385.50 | 14,348,310.00 | 3.58
UBS (LUX) BOND SICAV - EMERG
ECON CORPORATES (USD) F-ACC 99.219 108.72 | 10,786,790.49 128.62 | 12,761,547.78 | 3.18
UBS (LUX) BOND FUND-EURO HIGH
YIELD (EUR)(USD HEDGED) F-ACC 67.229 107.23 | 7,208,930.12 146.85 | 9,872,578.65 | 2.46
MAN FUNDS VI PLC-MAN AHL

10 | ARGETRISKINU-USD_CAP 41.395125 131.10 |  5,426,747.11 163.11| 6,751,958.84 | 1.68
AQR UCITS FUNDS - GLOBAL RISK

11| baRITY UCITS FUND_AZ-CAP 40.48365 105.06 |  4,253,381.49 132.59 | 5,367,727.15| 1.34
AMERICA, UNITED STATES OF TB

12 | 0 000000 18.08.24-17 1024 2024/10/17 | 4,230.000 0.99 | 4,184,494.31 0.99 | 4,203,658.86 | 1.05
UNITED STATES TB 0.00000%

13 | 1o o7 20-16 01,95 2025/1/16 | 4,100.000 0.98| 4,016,315.06 0.98| 4,027,045.63| 1.00
UNITED STATES TB 0.00000%

L 2024711721 | 3,950.000 0.98| 3,890,105.53 0.99| 3,906,746.39| 0.97
UNITED STATES TB 0.00000%

15 | 20 06.24.19.12.24 2024/12/19 | 3,960.000 0.98| 3,883,59.75 0.99| 3,902,856.65| 0.97
INVESCO FDS SICAV-INVS BLNCD-

16 | RiSK ALLC 12%-SHS(USD HOG)-CAP 343.166 10.82 | 3,713,061.89 11.03 | 3,785,120.98 | 0.94
SCHRODER GAIA SICAV - GAIA TWO

17 | o6HA DIVERSIFIED.CCAPITAL 17.80451 145.71 | 2,594,300.20 151.98 | 2,705,929.43 | 0.67
UBS AG/LONDON/UBS ETC CNCI

18 | CoupOSITE USD 16.PRP 2099/12/31 15.218 152.81 |  2,325,501.48 148.83 | 2,264,818.85| 0.56
TAGES INTERNATIONAL FUND ICAV-

19 | e ACCUN SHS INSTITUTIONAL USD 19.705165 103.70 | 2,043,370.76 108.11 | 2,130,264.30 | 0.53

g0 | UNITED STATES TREASURY BILL T8 2024/ /12 | 1,900.000 0.98| 1,859,986.39 1.00| 1,897,520.50 | 0.47
0.00000% 14.03.24-12.09.24 i : 2O9%, 950 : Rt b :

g1 | SCHRODER GAIA SICAV - SCHRDR 14.11764 119.37 | 1,685,249.70 126.03 | 1,779,246.17 | 0.44
GAIA WELGTON PAGA-SHS-C USD-CAP : : e : bt :

2p | LAZARD RATHNORE ALT FUND-ACCUM 16.088442 104.72 | 1,684,749.57 110.48 | 1,777,518.64 | 0.44
SHS-Z-USD
AMBIENTA X ALPHA FUND-ACCUM SHS

28 [ EneED UsD 1.68056 | 1,019.50 | 1,713,326.44 | 1,046.01 | 1,757,879.20| 0.44
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24

KEPLER LIQUID STRAT ICAV KLS
ARETE MACRO-ACCUM SHS-SI-USD

10.657332

131.08

1,396,990.56

136.

53

1,455,013.57

0.36

25

ALMA PLATINUM 1V-SYSTEMATIC
ALPHA-SHS -11C-U-CAPITALISATION

8.150801

171.04

1,394,106.94

176.

64

1,439,757.49

26

LUMYNA-PSAM GLOBAL EVENT UCITS
FUND-SHS B-CAPITALISATION

10.042458

115.13

1,156,193.05

127.

7

1,283,124.86

27

SCHRODER GAIA EGERTON EQUITY-C
USD HEDGED

3.111

292.21

909,071.07

300.

50

934,855.50

28

LUMYNA - MW TOP ENVIRONMENTAL
FOCUS MKT NEUTRAL UCITS FD-CAP

6.589841

118.72

782,349.44

139.

82

921,409.36

29

AMUNDI' TIEDEMANN ARBITRAGE
STRATEGY FUND-PTG.SHS -1- USD

5.682453

157.71

896,175.30

159.

70

907,472.97

30

JUPITER MERIAN GLBL EQUITY
ABSOLUTE RETURN-ACCUM SHS -1-
usb

389.634337

838,687.91

.24

872,975.73

2024

7 7)

1,000

UBS IRL FND SOLUTIONS PLC-
MSCI USA SF INDEX-SHS-A-USD-
ACC

865.230

110.27

95,405,499.89

165.

8

3

143,511,373.95

14.90

FOCUSED SICAV - HIGH GRADE
BOND USD U-X-ACC

9.0755

9,682.51

87,873,655.08

10,290.

93,389,708.41

FOCUSED SICAV - HIGH GRADE
LONG TERM BOND USD U-X-ACC

8.843

9,353.78

82,715,517.35

9,541.

84,373,362.18

UBS(IRL)FUND SOLUTION PLC-
MSCI USA SF UCITS SHS-A-ETF-
ACC

476.773

82.49

39,328,122.10

160.

34

76,445,782.82

UBS (LUX) BD SICAV-USD INVES
GRA CORPOR SUSTAI (USD) F-
ACC

0.555086

104,694.23

58,114,302.35

118,240.

65,633,701.69

STAR COMPASS PLC/UBS DYNMC
DIVERSIFIED LTD NOTE DUE
30.09.25

2025/ /30

33,140.000

1.54

50,966,289.85

.84

60,831,784.00

INVESCO MSCI USA UCITS ETF-
ACCUM SHS USD

292.052

94.53

27,606,578.42

160.

89

46,986,786.02

UBS (LUX) EMERGING ECONOMIES
FUND - GLOBAL BONDS (USD) F-
ACC

21.536

1,920.54

41,360,838.39

2,119.

45,648,997.76

UBS (LUX) BOND SICAV - USD
HIGH YIELD (USD) F-ACC

89.507

306.02

27,390,641.67

385.

50

34,504,948.50

10

UBS (LUX) BOND SICAV - EMERG
ECON CORPORATES (USD) F-ACC

238.460

109.01

25,993,523.36

128.

62

30,670,725.20

11

UBS (LUX) BOND FUND-EURO
HIGH YIELD (EUR)(USD HEDGED)
F-ACC

154.121

107.54

16,574,441.30

146.

85

22,632,668.85

12

MAN FUNDS VI PLC-MAN AHL
TARGETRISK-INU-USD-CAP

99.547631

130.77

13,017,895.53

163.

11

16,237,214.09

13

AQR UCITS FUNDS - GLOBAL
RISK PARITY UCITS FUND-A2-
CAP

97.3557

104.73

10,195,646.60

132.

59

12,908,392.26

14

AMERICA, UNITED STATES OF TB
0.00000% 18.04.24-17.10.24

2024/10/17

11,480.000

11,320,314.28

.99

11,408,511.51

15

UNITED STATES TREASURY BILL
TB 0.00000% 14.03.24-
12.09.24

2024/ /12

10,480.000

10,347,162.34

.00

10,466,323.60

16

UNITED STATES TB 0.00000%
18.07.24-16.01.25

2025/ /16

9,600.000

0.98

9,400,025.21

.98

9,429,180.00

17

UNITED STATES TB 0.00000%
23.05.24-21.11.24

2024/11/21

9,480.000

9,286,901.79

.99

9,376,191.34

18

INVESCO FDS SICAV-INVS
BLNCD-RISK ALLC 12%-SHS(USD
HDG)-CAP

831.350

10.82

8,995,212.92

11.

03

9,169,790.50

19

UNITED STATES TB 0.00000%
20.06.24-19.12.24

2024/12/19

8,980.000

0.98

8,775,783.58

.99

8,850,417.34
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20

UBS AG/LONDON/UBS ETC CMCI
COMPOSITE USD 16-PRP

2099/12/31

49.439

151.

16

7,487,849.

148.

83

7,357,759.

18

0.

76

21

SCHRODER GAIA SICAV - GAIA
TWO SIGMA DIVERSIFIED-C-
CAPITAL

35.87132

145.

71

5,226,815.

151.

98

5,451,723.

.57

22

TAGES INTERNATIONAL FUND
I1CAV-KG-ACCUM SHS
INSTITUTIONAL USD

40.222042

103.

70

4,170,846.

108.

11

4,348,280.

.45

23

AMBIENTA X ALPHA FUND-ACCUM
SHS -U2- HEDGED USD

3.634154

1,019.

3,704,257.

1,046.

3,801,354.

.39

24

LAZARD RATHMORE ALT FUND-
ACCUM SHS-Z-USD

33.79809

104.

72

3,539,263.

110.

48

3,734,154,

.39

25

SCHRODER GAIA SICAV - SCHRDR
GAIA WELGTON PAGA-SHS-C USD-
CAP

28.63551

119.

37

3,418,286.

126.

03

3,608,933.

.37

26

KEPLER LIQUID STRAT ICAV KLS
ARETE MACRO-ACCUM SHS-SI-USD

21.51975

131.

09

2,821,050.

136.

53

2,938,026.

.30

27

ALMA PLATINUM IV-SYSTEMATIC
ALPHA-SHS -11C-U-
CAPITALISATION

15.299044

171.

04

2,616,717.

176.

64

2,702,423.

.28

28

LUMYNA-PSAM GLOBAL EVENT
UCITS FUND-SHS B-
CAPITALISATION

20.8183

115.

13

2,396,816.

127.

7

2,659,954,

.28

29

NOVO NORDISK A/S DKKO.1 B

16.178

39.

89

645,300.

139.

21

2,252,186.

.23

30

SCHRODER GAIA EGERTON
EQUITY-C USD HEDGED

6.304

292.

21

1,842,097.

300.

50

1,894,352.

00

.20

2024

«cr77)

1,000

UBS(IRL)FUND SOLUTION PLC-
MSCI USA SF UCITS SHS-A-ETF-
ACC

310.440

85.00

26,388,353.

160.34

49,775,949.

18.

09

UBS IRL FND SOLUTIONS PLC-
MSCI USA SF INDEX-SHS-A-USD-
ACC

293.568

116.27

34,133,579.

165.87

48,692,656.

17.

70

FOCUSED SICAV - HIGH GRADE
LONG TERM BOND USD U-X-ACC

9,346.37

26,244,610.

9,541.26

26,791,858.

.74

FOCUSED SICAV - HIGH GRADE
BOND USD U-X-ACC

9,687.99

25,082,198.

10,290.31

26,641,612.

.68

INVESCO MSCI USA UCITS ETF-
ACCUM SHS USD

96.593

122.08

11,791,892

160.89

15,540,364.

.65

STAR COMPASS PLC/UBS DYNMC
DIVERSIFIED LTD NOTE DUE
30.09.25

2025/ /30

5,765.000

1.59

9,140,337.

1.84

10,582,234.

.85

UBS (LUX) EMERGING ECONOMIES
FUND - GLOBAL BONDS (USD) F-
ACC

1,923.10

6,138,523.

2,119.66

6,765,954.

.46

UBS (LUX) BOND SICAV - EMERG
ECON CORPORATES (USD) F-ACC

34.902

110.93

3,871,541.

128.62

4,489,095.

.63

UNITED STATES TREASURY BILL
TB 0.00000% 14.03.24-
12.09.24

2024/ /12

3,645.000

0.99

3,617,753.

1.00

3,640,243.

.32

10

MAN FUNDS VI PLC-MAN AHL
TARGETRISK- INU-USD-CAP

21.249451

134.36

2,854,976.

163.11

3,465,997.

.26

11

UBS (LUX) BOND SICAV - USD
HIGH YIELD (USD) F-ACC

8.296

309.93

2,571,162.

385.50

3,198,108.

.16

12

AMERICA, UNITED STATES OF TB
0.00000% 18.04.24-17.10.24

2024/10/17

3,070.000

0.99

3,029,180.

0.99

3,050,882.

43

11

13

UNITED STATES TB 0.00000%
18.07.24-16.01.25

2025/ /16

2,950.000

0.98

2,886,937.

0.98

2,897,508

.44

.05

14

AQR UCITS FUNDS - GLOBAL
RISK PARITY UCITS FUND-A2-
CAP

20.79348

110.73

2,302,406.

132.59

2,757,007

.51

.00
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UNITED STATES TB 0.00000%

15 [0 06 2091 11,2 2024/11/21 2,615.000 0.98 | 2,571,974.83 0.99 | 2,586,365.02 | 0.94
UNITED STATES TB 0.00000%

16 [ 50 06 2410 12,24 2024/12/19 2,400.000 0.98 | 2,345,421.00 0.99 | 2,365,367.66 | 0.86
UBS (LUX) BOND FUND-EURO

17 | HIGH YIELD (EUR)(USD HEDGED) 15.296 108.42 | 1,658,365.97 146.85 | 2,246,217.60 | 0.82
F-ACC
INVESCO FDS SICAV-INVS

18 | BLNCD-RISK ALLC 12%-SHS(USD 179.511 10.82 | 1,942,314.94 11.03 | 1,980,006.33 | 0.72
HDG)-CAP
UBS AG/LONDON/UBS ETC CNCI

19 | CouPOSITE USD 16.PRP 2099/12/31 12.950 150.98 | 1,955,209.29 148.83 | 1,927,283.75 | 0.70

20 | NOVO NORDISK A/S DKKO.1 B 6.957 41.02 |  285,358.62 139.21|  968,504.10 | 0.35
SCHRODER GAIA SICAV - GAIA

21 | TWO SIGMA DIVERSIFIED-C- 6.13369 145.71|  893,745.45 151.98 |  932,198.21| 0.34
CAPITAL

22 | ASML HOLDING NV EUR0.09 0.883 250.10 | 220,841.55 898.80 |  793,642.87 | 0.29
TAGES INTERNATIONAL FUND

23 | ICAV-KG-ACCUM SHS 6.796359 103.70 | 704,784.71 108.11 |  734,733.30 | 0.27
INSTITUTIONAL USD
AMBIENTA X ALPHA FUND-ACCUM

28 | cie - HEDGED USD 0.658509 1,019.26 | 671,192.04 1,046.01 |  688,805.68 | 0.25
LAZARD RATHWORE ALT FUND-

25 |y ool SHS_7.USD 5.760659 104.72|  603,248.44 110.48 |  636,461.80 | 0.23
SCHRODER GAIA SICAV - SCHRDR

26 | GAIA WELGTON PAGA-SHS-C USD- 5.00269 119.37 |  597,189.11 126.03 |  630,489.02 | 0.23
CAP

27 | NESTLE SA CHFO.10(REGD) 5.650 93.86 |  530,334.56 107.28 |  606,120.57 | 0.22

28 | ASTRAZENECA ORD USDO.25 3.429 87.61 |  300,419.90 174.45|  598,201.21 | 0.22

29 zgsHE HLDGS AG GENUSSCHEINE 1.520 273.57 |  415,823.67 338.50 | 514,519.42 | 0.19

30 | NOVARTIS AG CHF0.49 (REGD) 4.258 76.38 | 325,220.57 120.36 |  512,495.68 | 0.19

2024

2024
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2019 326,809.16 | 47,322 | 326,403.80 | 47,263 99.84 14,457 101.24 14,660

2020
490,373.79 | 71,006 | 488,867.87 | 70,788 93.87 13,592 100.50 14,552

2021
540,863.43 | 78,317 | 530,090.61 | 76,757 108.86 15,763 122.33 17,713

2022
577,538.65 | 83,628 | 565,718.81 | 81,916 93.56 13,547 110.99 16,071

2023
470,926.41 | 68,190 | 467,641.80 | 67,715 85.71 12,411 109.16 15,806

2024
461,160.67 | 66,776 | 457,800.36 | 66,289 90.18 13,058 121.52 17,596
2023 447,767.24 | 64,837 | 444,570.96 | 64,374 84.80 12,279 110.04 15,934
10 431,559.58 | 62,490 | 429,945.92 | 62,256 82.87 12,000 108.05 15,646
11 447,809.84 | 64,843 | 444,974.09 | 64,432 86.76 12,563 113.66 16,458
12 457,319.92 | 66,220 | 455,889.28 | 66,013 89.09 12,900 117.26 16,979
2024 456,933.25 | 66,164 | 455,916.48 | 66,017 89.07 12,897 117.78 17,055
463,853.19 | 67,166 | 462,157.19 | 66,920 89.56 12,968 118.99 17,230
460,941.43 | 66,744 | 459,805.26 | 66,580 91.02 13,180 121.49 17,592
458,332.90 | 66,367 | 457,662.85 | 66,270 89.14 12,907 119.55 17,311
461,160.67 | 66,776 | 457,800.36 | 66,289 90.18 13,058 121.52 17,596
458,963.26 | 66,458 | 457,516.13 | 66,248 90.56 13,113 122.58 17,750
461,083.56 | 66,765 | 460,499.10 | 66,680 91.83 13,297 124.86 18,080
453,304.67 | 65,639 | 452,241.26 | 65,485 92.69 13,422 126.62 18,335

2019 28
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201
015 125,213.26 | 18,131 120,874.92 | 17,503 106.04 15,355
2016
181,276.71 | 26,249 179,886.76 | 26,048 105.79 15,318
2017
158,042.66 | 22,885 157,883.45 | 22,862 110.89 16,057 10,297
2018
153,618.22 | 22,244 151,457.20 | 21,931 111.62 16,163 10,167
2019
138,143.69 | 20,003 137,065.28 | 19,847 114.74 16,614
2020
124,917.29 | 18,088 124,799.84 | 18,071 117.41 17,001
2021
127,719.93 | 18,494 126,960.19 | 18,384 128.27 18,573
2022
102,332.53 | 14,818 99,758.47 | 14,445 117.40 17,000
2023
92,368.41 | 13,375 92,024.99 | 13,325 114.88 16,635
2024
74,188.66 | 10,743 73,400.44 | 10,628 121.10 17,535
2023 75,559.61 | 10,941 75,358.36 | 10,912 113.80 16,478
10 74,740.19 | 10,822 74,663.43 | 10,811 112.26 16,255
11 78,069.30 | 11,304 75,487.34 | 10,931 116.57 16,879
12 77,654.00 | 11,244 77,455.01 | 11,215 120.15 17,398
2024 75,389.70 | 10,916 75,346.54 | 10,910 120.02 17,379
75,731.72 | 10,966 75,223.22 | 10,892 120.00 17,376
75,756.03 | 10,969 75,186.14 | 10,887 121.50 17,593
74,625.05 | 10,806 72,943.33 | 10,562 119.45 17,296
74,188.66 | 10,743 73,400.44 | 10,628 121.10 17,535
71,639.96 | 10,373 71,524.35 | 10,357 122.26 17,703
71,826.37 | 10,400 71,741.26 | 10,388 124.19 17,983
72,955.40 | 10,564 72,895.04 | 10,555 125.99 18,243
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2018 927,841.96 134,352 922,334.11 133,554 102.49 14,841
2019
1,090,530.13 157,909 | 1,087,131.87 157,417 105.81 15,321
2020
1,093,297.41 158,309 | 1,089,453.90 157,753 106.66 15,444
2021
1,002,710.51 145,192 995,743.84 144,184 117.45 17,007
2022
834,717.15 120,867 826,611.49 119,693 107.06 15,502
2023
523,722.78 75,835 516,321.33 74,763 103.61 15,003
2024
405,551.18 58,724 405,059.24 58,653 113.00 16,362
2023 466,514.28 67,551 464,789.60 67,302 104.39 15,116
10 454,461.24 65,806 450,227.54 65,193 103.19 14,942
11 459,362.40 66,516 457,477.83 66,243 105.86 15,329
12 466,563.90 67,558 463,841.06 67,164 108.77 15,750
2024 459,167.83 66,488 455,426.27 65,946 109.51 15,857
451,590.73 65,390 447,037.84 64,731 110.60 16,015
442,639.10 64,094 440,823.73 63,831 112.61 16,306
420,711.93 60,919 418,716.19 60,630 111.15 16,095
405,551.18 58,724 405,059.24 58,653 113.00 16,362
399,273.89 57,815 397,930.34 57,620 114.32 16,554
397,118.22 57,503 396,509.17 57,415 115.64 16,745
401,069.75 58,075 400,589.33 58,005 116.34 16,846
2017
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2018 1,862,745.06 269,725 | 1,848,301.35 267,634 105.36 15,256
2019
2,124,607.99 307,643 | 2,120,118.60 306,993 107.15 15,515
2020
2,019,595.29 292,437 | 2,011,788.43 291,307 105.57 15,287
2021
1,949,336.21 282,264 | 1,930,791.08 279,579 123.78 17,923
2022
1,611,074.68 233,284 | 1,585,129.80 229,527 111.79 16,187
2023
1,057,338.30 153,103 | 1,035,849.48 149,991 107.68 15,592
2024
960,331.66 139,056 957,497.50 138,646 122.45 17,731
2023 975,231.26 141,213 971,180.41 140,627 109.79 15,898
10 953,888.24 138,123 937,933.99 135,813 107.79 15,608
11 969,911.04 140,443 964,444.61 139,652 111.44 16,137
12 991,847.86 143,620 985,501.49 142,701 115.11 16,668
2024 981,648.08 142,143 972,378.05 140,800 116.38 16,852
982,504.60 142,267 970,553.27 140,536 118.80 17,202
983,466.28 142,406 975,973.52 141,321 121.84 17,642
951,818.26 137,823 944,637.63 136,784 120.10 17,390
960,331.66 139,056 957,497.50 138,646 122.45 17,731
962,599.25 139,384 959,954.81 139,001 124.54 18,033
957,409.64 138,633 951,294.02 137,747 125.32 18,146
963,425.87 139,504 959,345.02 138,913 125.98 18,242
2017
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2018 453,211.05 65,625 449,170.85 65,040 107.83 15,614
2019
533,623.13 77,269 531,905.25 77,020 108.42 15,699
2020
493,104.88 71,402 490,288.57 70,994 104.88 15,187
2021
435,080.95 63,000 431,225.87 62,442 129.19 18,707
2022
437,807.17 63,394 429,108.31 62,135 115.33 16,700
2023
296,558.46 42,942 293,356.13 42,478 111.21 16,103
2024
271,469.30 39,309 270,857.81 39,220 129.67 18,776
2023 282,049.38 40,841 280,633.36 40,636 113.95 16,500
10 271,219.07 39,273 269,258.18 38,989 111.26 16,110
11 277,857.91 40,234 276,796.79 40,080 115.46 16,719
12 287,550.69 41,637 285,952.36 41,406 119.85 17,354
2024 287,218.71 41,589 284,450.53 41,188 121.56 17,602
291,699.03 42,238 286,618.75 41,502 125.16 18,123
291,801.72 42,253 290,241.09 42,027 129.02 18,682
268,457.59 38,873 267,398.29 38,719 126.68 18,343
271,469.30 39,309 270,857.81 39,220 129.67 18,776
272,275.16 39,425 271,888.79 39,369 132.68 19,212
272,099.59 39,400 271,464.10 39,308 133.36 19,311
275,167.46 39,844 274,610.45 39,764 133.87 19,384
2017
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2019 1.4400 209
2020 5.3600 776
2021 4.9700 720
2022 5.6000 811
2023 6.1600 892
2024 4.9557 718
2023 0.4100 59

10 0.4100 59

11 0.4100 59

12 0.4100 59

2024 0.4200 61

0.4200 61

0.4323 63

0.4234 61

0.4100 59

0.4100 59

0.4285 62

0.4285 62
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2019 1.28 1.24
2020 0.61 0.73
2021 21.26 21.72
2022 8.91 9.27
2023 1.81 1.65
2024 11.00 11.32
2015 2.73

2016 0.24

2017 4.82 2.97
2018 0.66 1.26
2019 2.80

2020 2.33

2021 9.25

2022 8.47

2023 2.15

2024 5.41

2018 2.49

2019 3.24

2020 0.80

2021 10.12

2022 8.85

2023 3.22

2024 9.06
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2018 5.36
2019 1.70
2020 1.47
2021 17.25
2022 9.69
2023 3.68
2024 13.72
2018 7.83
2019 0.55
2020 3.27
2021 23.18
2022 10.73
2023 3.57
2024 16.60
100x
100 100
10,000
100
2019 28
2017
2017

2017
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11 30 11

12

1986 7701 30

1933 17 230.902

4.7 17 4.7

1940 202 30
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1993 24

1993 28

1994

1995 12 30

1998 11 30

2006 12 27

2011

2024 10 11 Lux

Lux

2024

Robert Suttinger

loana Naum

Raphael Schmidt
Richter

Francesca Guagnini

Josée Lynda Denis

PricewaterhouseCoopers, Société coopérative
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1915
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2023 11
Roger von Mentlen

2022
Barbara Lambert

2016 25
Daniel J. Crittin
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2024 403

586,746,701.67
2,123,480,439.28
17,531,531,192.67
2,727,064,247.51
4,285,199,128.26
403 59,231,552,987.40
3,511,458,878.86
259,365,199.29
814,482,229,554.92
28,252,222.08
123,881,324,036.30
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2024
10

UBS (Lux) Bond Sicav -
Convert Global (EUR) 2004 11 18 3,954,349,930
Focused Sicav - High Grade
Long Tern Bond USD 2006 10 26 3,628,567,947
UBS (Lux) Money Market Fund - 1988 11 25 3,220,515,552
usD
UBS (Lux) Money Market Fund - 1989 10 2.878.371,428
EUR
UBS (Lux) Institutional Fund
- Equities Europe (ex UK ex 2020 13 2,236,182,949
Switzerland) Passive 11
UBS (Lux) Strategy Fund -
Balanced Sustainable (CHF) 1994 2,027,870,500
UBS (Lux) Strategy Fund -
Yield Sustainable (CHF) 1991 10 1,802,712,146
UBS (Lux) Fund Solutions -
Sustainable Development Bank 2018 11 1,789,532,736
Bonds UCITS ETF
Focused Sicav - World Bank
Long Term Bond USD 2018 13 1,668,146,363
F d Si - High Grad

10 |FOocused steav - Fgn brade 2005 30 1,631,119,233

Bond USD
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2024 42
10

UBS (Lux) Strategy Fund -
Yield Sustainable (EUR) 1991 10 1,092,364,532
Global Opportunities Access -
High Yield and EM Bonds 2014 11 995,698,242
UBS (Lux) Strategy Fund -
Balanced Sustainable (EUR) 1994 968,059,053
UBS (Lux) Strategy Fund -
Balanced Sustainable (USD) 1994 843,868,630
UBS (Lux) Strategy Fund -
Yield Sustainable (USD) 1991 10 744,595,917
UBS (Lux) Strategy Fund -
Growth Sustainable (CHF) 1991 10 733,515,919
Global Opportunities Access - 2015 18 704,651,948
Corporate Bonds
Global Opportunities Access -
Global Bonds USD 2015 18 662,384,570
UBS (Lux) Key Selection Sicav
- Digital Transformation 2020 500,655,422
Themes (USD)
UBS (Lux) Strategy Xtra Sicav

10|~ Vield (CHF) 2004 25 475,561,763
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2024 30
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2024 31
Lux
2024 31
403,677,691.35 58,452,530
49,661,094.95 7,190,927
453,338,786.30 65,643,456
4,829,216.51 * 699,271
2,222,804.92 321,862
143,993.52 20,850
383,124.84 55,476
26,350.40 3,816
216,390.66 31,333
461,160,667.15 66,776,065
(390,108.66) (56,488)
(313,163.25) (45,346)
(1,782,994.51) (258,178)
(416,040.81) (60,243)
(436,294.12) (63,175)
(21,701.23) (3,142)
(457,995.35) (66,318)
(3,360,302.58) (486,572)
457,800,364.57 66,289,493
2024 31 550,000.00
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Lux

2024 31
72,100,129.35 10,440,099
642,178.90 92,988
72,742,308.25 10,533,086
1,336,135.90 193,472
68,929.76 9,981
41,283.15 5,978
74,188,657.06 10,742,518
(4,249.99) (615)
(91,388.29) (13,233)
(615,651.00) (89,146)
(76,128.26) (11,023)
(796.41) (115)
(76,924.67) (11,139)
(788,213.95) (114,133)
73,400,443.11 10,628,384
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Lux

2024 31
349,992,480.10 50,678,911
45,519,688.26 6,591,251
395,512,168.36 57,270,162

5,724,224.56 828,868

2,131,168.60 308,593

353,777.59 51,227

158.60 23

78,929.20 11,429

3,210.66 465

179,223.67 25,952

819,964.92 118,731

748,355.05 108,362

405,551,181.21 58,723,811

(20,001.51) (2,896)

(46,427.50) (6,723)

(10,028.48) (1,452)

(404,095.37) (58,513)
(11,386.28) (1,649)
(415,481.65) (60,162)

(491,939.14) (71,233)

405,059,242 .07 58,652,578
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Lux

2024 31
213,791,613.61 30,957,026
48,552,588.03 7,030,415
262,344,201.64 37,987,440

4,442,128.31 643,220

2,900,168.36 419,944

253,638.46 36,727

4,169.33 604

155,311.44 22,489

35,600.77 5,155

179,356.03 25,971

959,865.18 138,988

194,858.51 28,216

271,469,298.03 39,308,754

(11,954.60) 1,731)

(161,842.28) (23,435)

(106,158.98) (15,372)

(315,425.40) (45,674)
(16,108.11) (2,332)
(331,533.51) (48,006)

(611,489.37) (88,544)

270,857,808.66 39,220,211
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Lux

2024 31
778,806,397.78 112,771,166
151,507,683.04 21,938,313
930,314,080.82 134,709,479

16,011,404.64 2,318,451

7,926,360.17 1,147,737

915,437.53 132,555

7,571.26 1,096

355,329.01 51,452

513,811.44 74,400

2,788,110.38 403,718

1,499,551.65 217,135

960, 331,656.90 139,056,024

(58,473.33) (8,467)

(730.01) (106)

(229,439.39) (33,223)

(1,440,650.85) (208,606)

(1,057,530.36) (153,130)
(44,671.40) (6,468)
(2,657.99) (385)
(1,104,859.75) (159,984)

(2,834,153.33) (410,385)

957,497,503.57 138,645,639
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Lux

2023 2024 31
485,659.17 70,323
279,807.24 40,516

4,463,118.13 646,260
16 54,541.73 7,898
63,155.70 9,145
30,034.13 4,349
5,376,316.10 778,491
(5,068,269.55) (733,885)
(132,151.75) (19,136)
(7,469.32) (1,082)
(201,759.43) (29,215)
(5,409, 650.05) (783,317)
(33,333.95) (4,827)
7,521,751.92 1,089,150
(3,873,817.54) (560,929)
1,029,693.09 149,100
1,612,352.90 233,469
(906,454.27) (131,255)
(366,537.49) (53,075)
5,016,988.61 726,460
4,983,654.66 721,633
43,971,466.89 6,367,068
(183,748.23) (26,607)
258,479.51 37,428
(834,916.38) (120,896)
1,084,184.68 156,990
44,295,466.47 6,413,984
49,279,121.13 7,135,617
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Lux

2023 2024 31
46,757.32 6,770
61,444.53 8,897
16 0.87 0
40,405.66 5,851
148,608.38 21,518
(930,264.42) (134,702)
(11,608.56) (1,681)
(22,884.30) (3,314)
(194.55) (28)
(964,951.83) (139,725)
(816,343.45) (118,207)
(2,071,201.68) (299,910)
55,097.73 7,978
61,427.95 8,895
237,788.09 34,432
14,502.55 2,100
(1,702,385.36) (246,505)
(2,518,728.81) (364,712)
7,033,622.50 1,018,469
(4,998.00) (724)
(4,249.99) (615)
(373,292.54) (54,053)
6,651,081.97 963,077
4,132,353.16 598,365
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2024 31
546,503.72 79,134
725,523.73 105,056
22,303.65 3,230
205,236.67 29,718
1,499,567.77 217,137
(5,385,003.58) (779,749)
(93,825.50) (13,586)
(76,103.15) (11,020)
(5,554,932.23) (804,354)
(4,055,364.46) (587,217)
13,308,379.63 1,927,053
664,614.61 96,236
2,461,093.40 356,366
(1,931,802.29) (279,725)
333,057.02 48,227
(3,795,553.61) (549,596)
11,039,788.76 1,598,561
6,984,424.30 1,011,345
24,878,336.58 3,602,383
96,279.30 13,941
1,509,446.49 218,568
4,628,748.61 670,243
889,257.29 128,764
32,002,068.27 4,633,899
38,986,492.57 5,645,244
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Lux

2023 2024 31
427,292.55 61,872
1,318,888.48 190,975
16 34,799.82 5,039
51,635.46 7,477
1,832,616.31 265,363
(3,903,772.68) (565,266)
(101,667.78) (14,721)
(41,871.31) (6,063)
(40,064.99) (5,801)
(4,087,376.76) (591,852)
(2,254,760.45) (326,489)
17,930,590.31 2,596,349
707,187.13 102,401
3,536,527.22 512,089
1,007,049.86 145,821
188,726.96 27,328
(1,652,664.69) (239,306)
21,717,416.79 3,144,682
19,462,656.34 2,818,193
20,706,944.45 2,998,366
87,247.48 12,633
1,794,374.29 259,825
1,203,164.29 174,218
502,572.01 72,772
24,294,302.52 3,517,815
43,756,958.86 6,336,008
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Lux

2023 2024 31
1,359,708.34 196,886
3,061,732.66 443,339

16 80,658.39 11,679

354,296.89 51,302
4,856,396.28 703,206
(12,847,760.58) (1,860,356)

(298,318.65) (43,197)
(168,501.66) (24,399)
(13,314,580.89) (1,927,951)
(8,458,184.61) (1,224,745)
39,001,864.30 5,647,470
1,953,913.63 282,927
7,418,102.12 1,074,141
44,711.94 6,474
901,947.51 130,602
(7,538,917.71) (1,091,635)
41,781,621.79 6,049,979
33,323,437.18 4,825,234
76,565,363.40 11,086,665
474,672.69 68,733
5,174,481.50 749,265
7,872,181.15 1,139,892
2,396,691.38 347,041
92,483,390.12 13,391,595
125,806,827.30 18,216,829
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2023 2024 31
467,641,801.58 67,714,533
39,287,064.93 5,688,767
(76,552,710.70) (11,084,833)
(37,265,645.77) (5,396,066)
(21,854,912.37) (3.164,591)
(33,333.95) (4,827)
5,016,988.61 726,460
44,295,466.47 6,413,984
49,279,121.13 7,135,617
457,800,364.57 66,289,493

2023 2024 31
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393,581.1040
37,101.1560
(71,241.5080)

359,440.7520

2,509,889.5820
188,274.1320
(381,893.9350)

2,316,269.7790
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2023
2023
2023
2023
2023
2023
2023
2024
2024
2024
2024
2024

10
11
12

2023
2023
2023
2023
2023
2023
2023
2024
2024
2024
2024
2024
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10
11
12

0.39
.41
.41
.41
.41
.41
.41
.41
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0.42
0.4323
0.4234
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Lux

ISIN 2024 31 2023 31 2022 31
457 800 364.57 467 641 801.58 565 718 810.87

LU1917362490
359 440.7520 393 581.1040 568 304.2870
121.52 109.16 110.99
121.52 109.16 110.99

LU1917361179

2 316 269.7790 2 509 889.5820 2 662 604.3150

90.18 85.71 93.56
90.18 85.71 93.56

2023 2024 2022 2023 2021 2022
11.3 1.6 9.5
11.3 1.6 9.5
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Lux

43.44 55.51
29.94 8.56
10.41 3.57
3.38 3.21
2.24 2.72
2.15 2.66
2.08 2.53
1.41 2.05
1.11 1.76
0.92 1.74
0.62 1.33
0.28 1.17
0.22 1.10
0.22 1.06
0.13 0.97
0.09 0.76
0.09 0.70
0.08 0.66
0.04 0.57
0.03 0.54
0.03 0.53
0.03 0.53
0.03 0.51
0.02 0.48
0.02 0.46
0.02 0.44
99.03 0.39
0.39

0.38

0.29

0.28

0.28

0.18

0.18

0.14

0.14

0.07

0.07

0.05

0.03

0.02

0.01

0.01

99.03
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2023 2024

OOoooooooooooOooao

31

92,024,987.25
8,351,479.77
(30,897,766.49)

13,325,218
1,209,294
(4,473,997)

(22,546,286.72)
(210,610.58)
(816,343.45)
(1,702,385.36)
6,651,081.97

(3,264,702)
(30,496)
(118,207)
(246,505)
963,077

4,132,353.16

598,365

73,400,443.11

10,628,384

2023 2024

31

492,951.8190
51,846.1010
(84,174.1970)

460,623.7230
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ISIN 2024 31
73 400 443.11
LU0994951548
460 623.7230
121.10
121.10
2023 2024
5.4
87.05
11.96
0.09
99.10
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2023 31 2022 31
92 024 987.25 99 758 473.54

492 951.8190 547 628.3330

114.88 117.40

114.88 117.40
2022 2023 2021 2022
-2.1 -8.5

99.01

0.09

99.10
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2023 2024
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31

516,321,326.56
7,945,253.26
(155,773,885.29)

74,763,328
1,150,473
(22,556,059)

(147,828,632.03)
(2,419,945.03)

(4,055,364.46)

11,039,788.76

32,002,068.27

(21,405,586)
(350,408)
(587,217)

1,598,561
4,633,899

38,986,492.57

5,645,244

405,059,242.07

58,652,578

2023 2024

31

1,335,171.0590
8,685.9320
(426,341.1250)

917,515.8660
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Lux

ISIN 2024 31 2023 a1 2022 31

405 059 242.07 516 321 326.56 826 611 490.70

LU1599185649

917 515.8660 1 335 171.0500 2 768 662.5230

113.00 103.61 107.06

112.84 103.61 107.06

2023 2024 2022 2023 2021 2022
8.9 3.2 8.8

63.92 0.15
25.59 0.12
2.87 0.10
1.07 0.09
0.73 0.06
0.56 0.05
0.54 0.04
0.47 0.03
0.40 0.03
0.34 0.01
0.27 0.01
0.18 0.01
97.64
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2023 2024 31
293,356,127.44 42,477,967
6,800,305.29 984,684
(72,497,387.75) (10,497,622)
(65,697,082.46) (9,512,938)
(558,195.18) (80,827)
(2,254,760.45) (326,489)
21,717,416.79 3,144,682
24,294,302.52 3,517,815
43,756,958.86 6,336,008
270,857,808.66 39,220,211

2023 2024 31

830,170.8430
5,978.7150
(154,946..5790)

681,202.9790
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Lux

ISIN 2024 31 2023 31 2022 31
270 857 808.66 293 356 127.44 429 108 307.05
LU1599187934

681 202.9790 830 170.8430 1 353 350.1370
129.67 111.21 115.33
129.67 111.21 115.33

2023 2024 2022 2023 2021 2022

16.6 3.6 -10.7
47.21 0.38
29.08 0.30
4.71 0.26
3.16 0.19
2.27 0.15
1.64 0.12
1.63 0.11
1.44 0.09
1.22 0.04
0.99 0.03
0.82 0.02
0.53 0.01
0.46 96.86
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OOoooooooooooOooao

1,035,849,484.36
21,834,872.48
(222,292,744.76)

149,991,005
3,161,690
(32,187,989)

(200,457,872.28)
(3,700,935.81)

(8,458,184.61)

41,781,621.79

92,483,390.12

(29,026,300)

(535,896)

(1,224,745)
6,049,979
13,391,595

125,806,827.30

18,216,829

957,497,503.57

138,645,639

2023 2024

31

2,526,594.0710
100,560.6770
(622,994.2900)

2,004,160.4580
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2024 31 2023 31 2022 31
957 497 503.57 1 035 849 484.36 1 585 129 803.36

2 004 160.4580 2 526 594.0710 4 333 907.9500
122.45 107.68 111.79

122.45 107.68 111.79

2023 2024 2022 2023 2021 2022
13.7 -3.7 -9.7
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.20
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.08
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2024 31
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2024 31

0.979374
1.085600
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Lux

1.340 1.390
Lux

1.300 1.350
Lux

1.320 1.370
Lux

1.680 1.730
Lux

1.500 1.550
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2023 2024

Lux
4 443 468.75
41 167 234.47
53 835 406.35
144 112 093.94
Lux
49 771 962.51
65 678 864.45
178 019 257.34
X
X
Lux
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14 855 283.53

Lux

18 787 050.01

11 965 165.41

7 151 397.87

34 979 521.48

12

Lux

1.45
1.44
1.43

1.59

1.87

1.75

12
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35.50
46.22

33.98

59.42

45.03

10

2024

Lux

31

37 236.10
9 322.58

23 466.73

29 117.67

73 528.68

11

2023

2024

31
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Lux
117 925 618.80 34.02

Lux
9 308.83 0.00

10

Lux

0.00 0.00
2024 31
2024 31
2024 31
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12
Lux
NMC HEALTH PLC ORD GBPO.1 225.00
Lux
NMC HEALTH PLC ORD GBPO.1 997.00
Lux
NMC HEALTH PLC ORD GBPO.1 3 082.00
13
Lux
2024
2024 31
2024 31 3 291.77
14
2024 10
Lux
Lux 2024 10 11
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Lux

Lux

2024 10 11
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Lux
2 389.66 0.00
-431.58 0.00
63 274.72 0.00
-50.76 0.00
-3 446.32 0.00
-64 313.23 0.00
-37 066.61 0.00
-44 075.09 0.00
-187 743.04 0.00
-116 318.29 0.00
-552 523.83 0.00
-7 176.97 0.00
Lux
5 403.25 0.00
-21 855.11 0.00
-8 741.78 0.00
500 65 952.00 0.00
-6 399.37 0.00
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-9 931.32 0.00
-48 886.49 0.00
-977.47 0.00
Lux
199 972.50 0.00
321.99 0.00
34 928.50 0.00
169 945.35 0.00
480 691.60 0.00
-25 004.75 0.00
-45 414 .24 0.00
-79 709.44 0.00
-7 377.97 0.00
Lux
101 093.86 0.00
616.33 0.00
66 476.13 0.00
50 288.97 0.00
208.35 0.00
2 528.02 0.00
214 054.01 0.00
-51 058.50 0.00
-81 745.29 0.00
-107 983.55 0.00
-11 574.42 0.00
Lux
353 820.64 0.00
17 311.23 0.00
154 371.37 0.00
577 320.85 0.00
30 745.60 0.00
716 943.23 0.00
104 626.90 0.00
-196 786.12 0.00
-289 526.30 574 282.40
-27 749.08 0.00
Lux
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100.00
0.00
0.00
Lux
100.00%
0.00
0.00
2024 31 2024 31
Lux
14 349 421.69 15 173 965.43 59.94 40.06 0.00
1 380 268.69 1 445 684.06 59.94 40.06 0.00
2 918 196.25 3 054 295.54 59.94 40.06 0.00
7 140 063.63 7 463 031.37 59.94 40.06 0.00
2024 31
2024 31
Lux
90 902.88 1.45
27 270.86 0.44
9 090.29 0.14
54 541.73 0.87
Lux
37 172.75 57 999.70 134 430.65
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11 151.83

3 717.27

22 303.65

17 399.91

5 799.97

34 799.82
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40 329.20

13 443.06

80 658.39

30
10
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Lux

2024 31

AUD AMPOL LTD NPV 1 625.00 37 522.12 0.01
AUD ANZ GROUP HLDGS LI NPV 20 866.00 392 023.37 0.08
AUD APA GROUP NPV 7 704.00 42 218.01 0.01
AUD ARISTOCRAT LEISURE NPV 3 696.00 110 439.05 0.02
AUD ASX LTD NPV 1 334.00 55 315.47 0.01
AUD AURIZON HOLDINGS NPV 13 143.00 32 165.97 0.01
AUD BHP GROUP LTD NPV 52 008.00 1 539 508.34 0.33
AUD BLUESCOPE STEEL NPV 3 999.00 56 222.57 0.01
AUD BRAMBLES LTD NPV 13 683.00 129 582.28 0.03
AUD CAR GROUP LTD NPV 2 529.00 58 681.89 0.01
AUD CMNWLTH BK OF AUST NPV 11 419.00 907 811.38 0.20
AUD COCHLEAR LTD NPV 434.00 93 101.04 0.02
AUD COLES GROUP LTD NPV 13 016.00 142 136.29 0.03
AUD COMPUTERSHARE LTD NPV(POST REC) 5 436.00 95 947.72 0.02
AUD CSL NPV 3 291.00 613 049.14 0.13
AUD DEXUS NPV (STAPLED) 7 855.00 35 418.50 0.01
AUD ENDEAVOUR GROUP LI NPV 16 971.00 55 981.36 0.01
AUD FORTESCUE LTD NPV 16 889.00 277 880.41 0.06
AUD GOODMAN GROUP (STAPLED SECURITY) 11 537.00 257 188.30 0.05
AUD GPT GROUP NPV (STAPLED SECURITIES) 13 656.00 38 053.26 0.01
AUD INSURANCE AUST GRP NPV 18 187.00 74 990.64 0.02
AUD MACQUARIE GP LTD NPV 2 483.00 315 319.39 0.07
AUD MEDIBANK PRIVATE L NPV 30 204.00 74 724.27 0.02
AUD MINERAL RESS LTD NPV 1 176.00 56 045.20 0.01
AUD MIRVAC GROUP STAPLED SECURITIES 25 485.00 33 219.65 0.01
AUD NATL AUSTRALIA BK NPV 21 306.00 480 489.62 0.10
AUD NTHN STAR RES LTD NPV 7 453.00 71 127.46 0.01
AUD ORICA LIMITED NPV 3 330.00 40 571.77 0.01
AUD ORIGIN ENERGY NPV 11 318.00 76 700.50 0.02
AUD PILBARA MINERALS L NPV 29 925.00 75 427.14 0.02
AUD PRO MEDICUS NPV 425.00 33 951.47 0.01
AUD QANTAS AIRWAYS NPV 7 434.00 30 405.49 0.01
AUD QBE INS GROUP NPV 15 729.00 186 198.17 0.04
AUD RAMSAY HEALTH CARE NPV 1 303.00 40 823.65 0.01
AUD REA GROUP LIMITED NPV 320.00 39 734.88 0.01
AUD REECE AUSTRALIA NPV 1 264.00 21 822.58 0.00
AUD RIO TINTO LIMITED NPV 3 754.00 321 961.24 0.07
AUD SANTOS LIMITED NPV 32 758.00 166 224.95 0.04
AUD SCENTRE GROUP NPV STAPLED UNIT 38 068.00 79 748.94 0.02
AUD SEEK LIMITED NPV 2 152.00 32 115.85 0.01
AUD SEVEN GROUP HLDGS NPV 1 570.00 40 919.40 0.01
AUD SONIC HEALTHCARE NPV 4 526.00 73 233.70 0.01
AUD SOUL PATTINSON(WH) NPV 2 286.00 47 190.25 0.01
AUD SOUTH32 LTD NPV 33 285.00 87 880.67 0.02
AUD STOCKLAND NPV (STAPLED) 16 810.00 50 307.71 0.01
AUD SUNCORP GROUP LTD NPV 8 049.00 85 166.03 0.02
AUD TELSTRA GROUP LTD NPV 41 955.00 96 820.54 0.02
AUD THE LOTTERY CORPOR NPV 15 414.00 49 922.76 0.01
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Lux

AUD TRANSURBAN GROUP STAPLED UNITS NPV 21 196.00 176 345.96 0.04
AUD TREASURY WINE ESTA NPV 7 792.00 58 712.85 0.01
AUD VICINITY CENTRES NPV (STAPLED SECURITY) 26 367.00 34 193.98 0.01
AUD WESFARMERS LTD NPV 11 553.00 498 570.81 0.11
AUD WESTPAC BKG CORP NPV 23 497.00 405 981.14 0.09
AUD WISETECH GLOBAL LT NPV 1 230.00 79 077.17 0.02
AUD WOODSIDE ENERGY GROUP LTD 17 464.00 321 719.80 0.07
GBP WOODSIDE ENERGY GROUP LTD 1 912.00 35 054.76 0.01
AUD WOOLWORTHS GRP LTD NPV 8 356.00 175 606.19 0.04
9 538 553.05 2.08

EUR ERSTE GROUP BK AG NPV 941.00 46 071.89 0.01
EUR OMV AG NPV(VAR) 763.00 38 301.18 0.01
EUR VERBUND AG CLASS = A = NPV 377.00 31 022.76 0.01
EUR VOESTALPINE AG NPV 536.00 15 629.34 0.00
131 025.17 0.03

EUR AGEAS NPV 999.00 49 562.31 0.02
EUR ANHEUSER-BUSCH IN NPV 1 969.00 123 165.42 0.03
EUR ELIA SYS OPERATOR NPV 68.00 6 894.86 0.00
EUR GPE BRUXELLES LAM NPV 195.00 14 860.78 0.00
EUR KBC GROUP NV NPV 580.00 42 098.27 0.01
EUR SA D~ IETEREN NV NPV 39.00 8 450.74 0.00
EUR SOFINA NPV 70.00 16 885.42 0.00
EUR SYENSQO SA NPV 176.00 17 467.22 0.00
EUR UCB NPV 306.00 42 736.71 0.01
EUR UMICORE NPV 1 255.00 24 700.82 0.01
EUR WAREHOUSES DE PAUW NPV (POST SPLIT) 628.00 18 243.81 0.00
365 066.36 0.08

EUR AEGON LIMITED EURO.12 2 534.00 16 351.42 0.00
UsD ARCH CAPITAL GROUP COM USD0.01 607.00 62 296.41 0.02
UsD EVEREST GROUP LTD COM USD0.01 87.00 34 010.91 0.01
112 658.74 0.03

CAD AGNICO EAGLE MINES LTD COM 1 678.00 114 418.88 0.03
CAD BCE INC COM NEW 204.00 6 976.84 0.00
CAD BROOKFIELD ASSET.M CLASS A LTD VOTING SHS 1 200.00 47 096.80 0.01
CAD CANADIAN TIRE LTD CL A 192.00 19 161.27 0.00
CAD FORTIS INC COM NPV 1 616.00 64 621.03 0.01
CAD GREAT WEST LIFECO INC COM 983.00 29 479.54 0.01
CAD HYDRO ONE INC COM NPV 1 154.00 33 236.28 0.01
CAD 1A FINANCIAL CORP COM NPV 341.00 22 198.83 0.00
CAD IGM FINANCIAL INC COM 389.00 10 390.27 0.00
CAD IMPERIAL OIL LTD COM NEW 661.00 46 696.48 0.01
CAD LUNDIN MINING CORP COM 2 381.00 27 370.63 0.01
CAD MAGNA INTL INC COM NPV 914.00 41 343.39 0.01
CAD MANULIFE FINL CORP COM 6 011.00 156 101.24 0.03
CAD NUTRIEN LTD NPV 1 684.00 98 669.32 0.02
CAD OPEN TEXT CO COM NPV 918.00 26 856.79 0.01
CAD SAPUTO INC COM 877.00 17 743.95 0.00
CAD SUN LIFE FINL INC COM 1 953.00 97 868.49 0.02
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CAD SUNCOR ENERGY INC COM NPV < NEW = 4 352.00 177 508.86 0.04
CAD TELUS CORPORATION NPV 1 572.00 25 843.47 0.01
CAD TMX GROUP LTD COM NPV 1 000.00 26 834.90 0.01
CAD TOURMALINE OIL CP COM NPV 1 138.00 56 442.93 0.01
1 146 860.19 0.25

DKK A.P. MOELLER-MAERSK SER = B = DKK1000 16.00 29 027.61 0.01
DKK A.P. MOLLER-MAERSK <A~ DKK1000 11.00 19 276.06 0.00
DKK CARLSBERG SER ~ B = DKK20 345.00 46 648.09 0.01
DKK COLOPLAST DKK1 B 440.00 52 820.24 0.01
DKK TRYG A/S DKK5 1 232.00 25 318.88 0.01
173 090.88 0.04

EUR ELISA OYJ NPV 796.00 36 898.68 0.01
EUR FORTUM QOYJ EUR3.40 993.00 15 108.19 0.00
EUR KESKO 0YJ EUR2 SER=B ™~ 1 890.00 34 305.83 0.01
EUR KONE CORPORATION NPV ORD “B~ 1 921.00 97 577.63 0.02
EUR METSO CORPORATION RG 3 855.00 46 830.02 0.01
EUR NESTE OIL OYJ NPV 1 008.00 21 081.40 0.00
EUR NOKIA QOYJ NPV 10 696.00 41 697.18 0.01
EUR NORDEA HOLDING ABP NPV 7 795.00 95 581.14 0.02
EUR ORION CORP SER = B = NPV 615.00 25 023.30 0.01
EUR SAMPO PLC NPV A 1 016.00 43 501.12 0.01
EUR STORA ENSO OYJ NPV SER* R~ 1 213.00 17 658.73 0.00
EUR UPM-KYMMENE CORP NPV 3 130.00 119 437.17 0.03
EUR WARTSILA OYJ ABP SER B * EUR3.50 899.00 18 743.21 0.00
613 443.60 0.13

EUR ACCOR EUR3 324.00 14 030.69 0.00
EUR ADP EUR3 80.00 11 385.77 0.00
EUR AIR LIQUIDE(L®) EUR5.5 (POST-SUBDIVISION) 1 190.00 233 129.78 0.05
EUR AIRBUS EUR1 1 390.00 235 250.61 0.05
EUR ALSTOM EUR7.00 323.00 6 308.17 0.00
EUR AMUNDI EUR2.5 (AIW) 545.00 41 800.21 0.01
EUR ARKEMA EUR10 307.00 31 244.92 0.01
EUR AXA EUR2.29 10 062.00 361 015.30 0.08
EUR BIOMERIEUX NPV (POST SPLIT) 70.00 7 382.62 0.00
EUR BNP PARIBAS EUR2 2 380.00 174 918.39 0.04
EUR BOLLORE EURO.16 2 108.00 14 119.70 0.00
EUR BOUYGUES EUR1 1 007.00 39 355.17 0.01
EUR BUREAU VERITAS EURO.12 1 444.00 43 265.94 0.01
EUR CAPGEMINI EURS8 359.00 72 333.96 0.02
EUR CARREFOUR EUR2.50 1 457.00 23 709.97 0.01
EUR CIE DE ST-GOBAIN EUR4 2 575.00 225 254.94 0.05
EUR COVIVIO EUR3 183.00 9 496.17 0.00
EUR CREDIT AGRICOLE SA EUR3 1 905.00 30 865.92 0.01
EUR DANONE EURO.25 3 629.00 232 911.66 0.05
EUR DASSAULT AVIATION EUR0.80 (POST SUBDIVISION) 29.00 6 265.00 0.00
EUR DASSAULT SYSTEMES EURO.10 1 623.00 65 314.70 0.01
EUR EDENRED EUR2 1 311.00 61 269.69 0.01
EUR EIFFAGE EUR4 137.00 15 073.50 0.00
EUR ENGIE EUR1 3 888.00 65 570.33 0.02
EUR ESSILORLUXOTTICA EUR0.18 644.00 143 530.65 0.03
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EUR EURAZEO NPV 99.00 8 302.40 0.00
EUR GECINA EUR7.50 154.00 16 551.06 0.00
EUR GETLINK SE EUR0.40 662.00 11 631.63 0.00
EUR HERMES INTL NPV 70.00 165 358.59 0.04
EUR IPSEN EUR1 79.00 10 342.95 0.00
EUR KERING EUR4 178.00 61 294.71 0.01
EUR KLEPIERRE EUR1.40 348.00 10 049.18 0.00
EUR L = OREAL EURO.20 544.00 266 995.07 0.06
EUR LA FRANCAISE DES EUR0.40 (PROMESSES) 574.00 20 538.51 0.00
EUR LEGRAND SA EUR4 628.00 67 562.10 0.02
EUR LVMH MOET HENNESSY EURO.30 626.00 499 427.46 0.11
EUR MICHELIN (CGDE) EUR0.50 (POST SUBDIVISION) 3 889.00 156 843.53 0.04
EUR ORANGE EUR4 4 632.00 53 930.65 0.01
EUR PERNOD RICARD EUR1.55 1 167.00 173 501.30 0.04
EUR PUBLICIS GROUPE SA EUR0.40 1 300.00 145 079.58 0.03
EUR REMY COINTREAU EUR1.60 73.00 6 775.77 0.00
EUR RENAULT SA EUR3.81 416.00 24 197.24 0.01
EUR REXEL EUR5 448.00 13 525.36 0.00
EUR SAFRAN EURO.20 782.00 181 757.88 0.04
EUR SANOFI EUR2 6 387.00 622 371.35 0.14
EUR SARTORIUS STEDIM B EUR0.20 (POST SUBD) 70.00 13 879.94 0.00
EUR SCHNEIDER ELECTRIC EUR8 1 237.00 305 439.69 0.07
EUR SEB SA EUR1 144.00 17 727.41 0.00
EUR SOC GENERALE EUR1.25 1 434.00 42 639.39 0.01
EUR SODEXO EUR4 250.00 23 258.98 0.01
EUR TELEPERFORMANCE EUR2.50 162.00 18 360.54 0.00
EUR THALES EUR3 216.00 39 077.69 0.01
EUR TOTALENERGIES SE EUR2.5 12 313.00 895 722.19 0.20
EUR UNIBAIL-RODAMCO-WE NPV(1 ORD UNIBAIL-R & 1CLS) 250.00 21 891.12 0.00
EUR VEOLIA ENVIRONNEME EURS 1 560.00 51 991.56 0.01
EUR VINCI EUR2.50 2 742.00 340 685.05 0.08
EUR VIVENDI SA EUR5.50 1 249.00 13 694.74 0.00

6 465 208.38 1.41
EUR ADIDAS AG NPV (REGD) 373.00 93 741.02 0.02
EUR ALLIANZ SE NPV(REGD) (VINKULIERT) 2 226.00 648 359.18 0.14
EUR BASF SE NPV 1 991.00 104 634.81 0.03
EUR BAYER AG NPV (REGD) 2 333.00 71 523.58 0.02
EUR BAYERISCHE MOTOREN WERKE AG EUR1 1 812.00 183 295.05 0.04
EUR BAYERISCHE MOTORENWERKE AG EUR1 376.00 36 083.61 0.01
EUR BECHTLE AG NPV 232.00 11 242.99 0.00
EUR BEIERSDORF AG NPV 211.00 33 065.04 0.01
EUR BRENNTAG AG 742.00 53 147.89 0.01
EUR CARL ZEISS MEDITEC NPV 44.00 4 043.43 0.00
EUR COMMERZBANK AG NPV 2 874.00 48 485.02 0.01
EUR CONTINENTAL AG ORD NPV 215.00 14 527.06 0.00
EUR COVESTRO AG NPV 451.00 24 181.62 0.01
EUR DAIMLER TRUCK HOLD NPV (YOUNG SHARE) 1 285.00 54 641.99 0.01
EUR DELIVERY HERO SE NPV 397.00 12 028.74 0.00
EUR DEUTSCHE BANK AG NPV(REGD) 4 775.00 78 927.63 0.02
EUR DEUTSCHE BOERSE AG NPV(REGD) 432.00 85 776.30 0.02
EUR DEUTSCHE LUFTHANSA ORD NPV (REGD)(VINK) 2 291.00 15 972.21 0.00
EUR DEUTSCHE POST AG NPV(REGD) 5 481.00 230 033.71 0.05
EUR DEUTSCHE TELEKOM NPV(REGD) 7 478.00 180 952.82 0.04
EUR DR.ING. F.PORSCHE NON-VTG PRF NPV 696.00 57 348.34 0.01
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EUR E.ON SE NPV 5 601.00 74 667.87 0.02
EUR EVONIK INDUSTRIES NPV 736.00 16 115.86 0.00
EUR FRESENIUS MED CARE NPV 1 085.00 46 149.18 0.01
EUR FRESENIUS SE & CO. KGAA NPV 2 320.00 73 744.37 0.02
EUR GEA GROUP AG NPV 1 045.00 43 426.82 0.01
EUR HANNOVER RUECKVERS ORD NPV(REGD) 342.00 84 725.00 0.02
EUR HEIDELBERG MATER NPV 743.00 77 207.83 0.02
EUR HENKEL AG & CO KGAA 629.00 50 257.20 0.01
EUR HENKEL AG&CO. KGAA NON-VTG PRF NPV 913.00 82 384.62 0.02
EUR INFINEON TECHNOLOG AG NPV (REGD) 2 875.00 114 934.51 0.03
EUR KNORR BREMSE AG NPV 103.00 7 894.27 0.00
EUR LEG IMMOBILIEN SE NPV 137.00 12 082.60 0.00
EUR MERCEDES-BENZ ORD NPV(REGD) 1 867.00 134 580.53 0.03
EUR MERCK KGAA NPV 259.00 46 814.87 0.01
EUR MTU AERO ENGINES H NPV (REGD) 109.00 27 038.50 0.01
EUR MUENCHENER RUECKVE NPV(REGD) 782.00 388 729.26 0.09
EUR NEMETSCHEK SE ORD NPV 97.00 8 798.08 0.00
EUR PORSCHE AUTO HL SE NON VTG PRF NPV 900.00 49 360.06 0.01
EUR PUMA SE NPV 336.00 17 344.41 0.00
EUR RATIONAL AG NPV 16.00 13 530.92 0.00
EUR RHEINMETALL AG NPV 106.00 60 735.85 0.02
EUR RWE AG (NEU) NPV 1 314.00 49 698.51 0.01
EUR SAP AG ORD NPV 2 338.00 421 228.52 0.09
EUR SARTORIUS AG NON VTG PRF NPV 59.00 15 468.17 0.00
EUR SCOUT24 SE NPV 139.00 10 442.17 0.00
EUR SIEMENS AG NPV(REGD) 4 315.00 825 666.00 0.18
EUR SIEMENS ENERGY AG NPV 1 512.00 40 740.22 0.01
EUR SIEMENS HEALTHINEE NPV 719.00 41 665.57 0.01
EUR SYMRISE AG NPV (BR) 308.00 36 562.79 0.01
EUR TALANX AG NPV 189.00 15 008.80 0.00
EUR VOLKSWAGEN AG NON VTG PRF NPV 467.00 58 302.15 0.01
EUR VOLKSWAGEN AG ORD NPV 55.00 7 827.72 0.00
EUR VONOVIA SE NPV 1 748.00 54 651.71 0.01
EUR ZALANDO SE NPV 467.00 12 294.15 0.00
5 062 091.13 1.11

HKD CK ASSET HOLDINGS HKD1 7 500.00 29 574.93 0.01
HKD CK INFRASTRUCTURE HKD1 2 000.00 11 529.59 0.00
HKD CLP HOLDINGS HKD5 5 000.00 39 529.10 0.01
HKD HENDERSON LAND DEV HKD2 6 000.00 18 636.52 0.01
HKD HKT TRUST AND HKT SHARE STAPLED UNIT 16 000.00 18 590.50 0.00
HKD HONG KONG EXCHANGE HKD1 4 100.00 137 726.17 0.03
HKD HONGKONG&CHINA GAS HKDO.25 43 400.00 33 673.30 0.01
usD JARDINE MATHESON COM USDO.25(BERMUDA REG) 500.00 18 400.00 0.00
HKD POWER ASSETS HOLDINGS LTD HKD1 5 500.00 30 440.92 0.01
HKD SINO LAND CO HKD1 15 203.00 16 129.27 0.00
HKD SITC INTERNATIONAL HKDO.10 3 000.00 7 669.35 0.00
HKD SUN HUNG KAI PROP NPV 5 000.00 48 125.16 0.01
HKD SWIRE PROPERTIES LTD HKD1 3 200.00 5 865.52 0.00
HKD WH GROUP LTD USDO.0001 22 000.00 14 960.34 0.00
430 850.67 0.09

usDb ACCENTURE PLC SHS CL A <NEW= 1 006.00 283 983.74 0.06
UsD ALLEGION PLC CIM USDO.01 100.00 12 182.00 0.00
usD APTIV PLC COM USDO.01 454.00 37 800.04 0.01
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EUR BANK OF IRELAND GR EUR1L 2 211.00 25 238.76 0.01
GBP DCC ORD EUR0.25 732.00 53 029.80 0.01
UsD EATON CORP PLC COM USD0.01 629.00 209 362.65 0.05
GBP EXPERIAN ORD USDO0.10 2 791.00 128 174.79 0.03
GBP FLUTTER ENTERTAINM ORD EURO.09 580.00 110 029.94 0.02
AUD JAMES HARDIE ID PLC CUFS EUR0.5 3 149.00 97 989.60 0.02
UsD JAZZ PHARMA PLC COM USDO0.0001 135.00 14 208.75 0.00
EUR KERRY GROUP <A~ ORD EUR0.125(DUBLIN LIST) 493.00 41 638.62 0.01
EUR KINGSPAN GROUP ORD EURO.13(DUBLIN LISTING) 408.00 39 065.97 0.01
UsD MEDTRONIC PLC USDO0.0001 6 553.00 533 217.61 0.12
usD PENTAIR PLC COM USDO.01 177.00 14 404.26 0.00
EUR SMURFIT KAPPA GRP ORD EUR0.001 1 425.00 69 150.01 0.02
UsD STERIS PLC ORD USDO0.001 172.00 38 335.36 0.01
usD TRANE TECHNOLOGIES COM USD1 344.00 112 646.24 0.02
1 820 458.14 0.40

GBP ENTAIN PLC ORD EUR0.01 1 952.00 16 780.65 0.00
16 780.65 0.00

ILS AZRIELI GROUP 1LS0.01 114.00 6 870.09 0.00
ILS BANK HAPOALIM B.M. ILS1 4 608.00 42 112.73 0.01
ILS BK LEUMI LE ISRAEL ILS1 5 198.00 42 894.01 0.01
ILS MIZRAHI TEFAHOT BK 1LS0.01 552.00 20 015.81 0.00
111 892.64 0.02

EUR AMPLIFON EUR0.02 337.00 12 383.93 0.00
EUR ASSIC GENERALI SPA EUR1 5 607.00 143 652.24 0.03
EUR BANCO BPM NPV 1 976.00 14 166.54 0.00
EUR DAVIDE CAMPARI MIL EUR0.01 850.00 8 465.40 0.00
EUR ENEL EUR1 17 756.00 128 300.49 0.03
EUR ENI SPA EUR1 4 963.00 78 102.03 0.02
EUR FINECOBANK SPA EUR0.33 3 600.00 58 016.64 0.02
EUR INFRASTRUTTURE WIR NPV 619.00 6 753.46 0.00
EUR INTESA SANPAOLO NPV 32 921.00 128 874.97 0.03
EUR LEONARDO SPA EUR4.40 611.00 15 634.02 0.00
EUR MEDIOBANCA SPA EUR0.5 970.00 15 290.02 0.00
EUR MONCLER SPA NPV 533.00 35 434.98 0.01
EUR NEXI SPA NPV 1 879.00 12 422.64 0.00
EUR POSTE ITALIANE SPA NPV 1 521.00 20 805.09 0.00
EUR PRYSMIAN SPA EUR0.10 459.00 29 907.39 0.01
EUR RECORDATI EUR0.125 599.00 31 473.28 0.01
EUR SNAM EUR1 10 846.00 51 206.94 0.01
EUR TELECOM ITALIA SPA EUR0.55 18 139.00 4 765.39 0.00
EUR TERNA SPA ORD EUR0.22 8 268.00 69 310.67 0.02
EUR UNICREDIT SPA NPV (POST REV SPLIT) 3 632.00 143 462.39 0.03
1 008 428.51 0.22

JPY 2 200.00 74 380.99 0.02
JPY 2 000.00 43 106.68 0.01
JPY 1 400.00 48 883.52 0.01
JPY 900.00 33 441.09 0.01
JPY 1 500.00 53 501.54 0.01
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JPY 200.00 3 807.95 0.00
JPY 1 600.00 58 453.02 0.01
JPY 3 400.00 22 176.97 0.00
JPY 500.00 27 681.44 0.01
JPY 5 300.00 52 225.97 0.01
JPY 1 500.00 27 318.72 0.01
JPY 3 600.00 156 696.05 0.04
JPY 1 700.00 32 638.01 0.01
JPY 6 700.00 194 078.08 0.04
JPY 1 000.00 18 454.29 0.00
JPY 2 500.00 55 856.06 0.01
JPY 3 100.00 29 462.28 0.01
JPY 2 000.00 27 573.26 0.01
JPY 2 000.00 60 848.26 0.01
JPY 2 600.00 15 626.97 0.00
JPY 600.00 18 647.75 0.00
JPY 2 900.00 77 637.21 0.02
JPY 1 200.00 20 950.08 0.00
JPY 5 500.00 195 227.34 0.04
JPY 800.00 116 809.32 0.03
JPY 200.00 21 126.98 0.00
JPY 3 800.00 100 957.71 0.02
JPY 4 200.00 32 981.00 0.01
JPY 5 600.00 90 622.04 0.02
JPY 600.00 15 875.78 0.00
JPY 300.00 117 388.40 0.03
JPY 3 000.00 52 107.93 0.01
JPY 1 600.00 68 756.88 0.03
JPY 9 300.00 47 960.29 0.01
JPY 5 900.00 165 160.20 0.04
JPY 500.00 127 939.16 0.03
JPY 300.00 17 842.12 0.00
JPY 3 600.00 81 990.52 0.02
JPY 5 000.00 72 178.56 0.02
JPY 400.00 11 767.48 0.00
JPY 800.00 20 989.53 0.00
JPY 200.00 32 759.55 0.01
JPY 400.00 10 818.03 0.00
JPY 2 900.00 297 944 .57 0.07
JPY 30 000.00 337 809.03 0.07
JPY 200.00 7 165.36 0.00
JPY 1 100.00 133 418.18 0.03
JPY 800.00 7 391.90 0.00
JPY 300.00 12 090.11 0.00
JPY 3 000.00 20 484.27 0.00
JPY 3 100.00 47 808.39 0.01
JPY 4 000.00 53 377.45 0.01
JPY 7 800.00 367 800.44 0.08
JPY 500.00 8 423.75 0.00
JPY 1 400.00 32 838.46 0.01
JPY 4 100.00 40 518.63 0.01
JPY 6 900.00 66 521.37 0.02
JPY 800.00 15 379.43 0.00
JPY 4.00 13 185.27 0.00
JPY 8 100.00 229 477.23 0.05
JPY 2 000.00 30 265.04 0.01
JPY 3 000.00 50 752.49 0.01
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JPY 2 200.00 39 717.46 0.01
JPY 3 000.00 131 496.39 0.03
JPY 1 500.00 22 254.92 0.00
JPY 9 800.00 270 467.40 0.06
JPY 300.00 10 774.76 0.00
JPY 600.00 269 903.59 0.06
JPY 2 000.00 23 150.59 0.01
JPY 700.00 14 873.53 0.00
JPY 4 600.00 63 667.31 0.02
JPY 400.00 8 860.61 0.00
JPY 1 200.00 16 941.04 0.00
JPY 5 900.00 172 594.10 0.04
JPY 300.00 20 932.90 0.00
JPY 2 800.00 39 573.64 0.01
JPY 8 000.00 90 922.40 0.02
JPY 1 200.00 20 278.09 0.00
JPY 300.00 77 298.03 0.02
JPY 9 000.00 21 356.71 0.00
JPY 1 500.00 14 547.07 0.00
JPY 500.00 14 741.16 0.00
JPY 4 300.00 83 731.59 0.02
JPY 1 200.00 16 937.22 0.00
JPY 2 000.00 21 095.17 0.00
JPY 200.00 8 196.25 0.00
JPY 1 600.00 35 808.97 0.01
JPY 900.00 18 831.02 0.00
JPY 3 900.00 20 616.18 0.00
JPY 10 100.00 212 289.92 0.05
JPY 5 900.00 102 497.69 0.02
JPY 3 800.00 63 827.04 0.02
JPY HC 3 200.00 21 188.07 0.00
JPY 10 000.00 87 053.36 0.02
JPY 34 300.00 361 891.25 0.08
JPY 8 400.00 426 026.92 0.09
JPY 900.00 27 209.90 0.01
JPY 8 100.00 74 250.21 0.02
JPY 2 200.00 72 575.01 0.02
JPY 7 530.00 154 006.94 0.03
JPY 400.00 4 220.31 0.00
JPY 8 200.00 171 206.21 0.04
JPY 5 700.00 107 601.58 0.02
JPY 700.00 51 783.38 0.01
JPY 1 000.00 17 127.49 0.00
JPY 1 300.00 64 882.12 0.02
JPY 6 900.00 375 637.15 0.08
JPY 6.00 22 412.42 0.00
JPY 500.00 24 649.21 0.01
JPY 2 600.00 17 488.31 0.00
JPY 4.00 6 597.73 0.00
JPY 400.00 11 798.02 0.00
JPY 2 500.00 54 599.26 0.01
JPY 189 900.00 186 461.99 0.04
JPY 2 800.00 88 822.43 0.02
JPY 900.00 24 964.84 0.01
JPY 6 200.00 22 031.12 0.00
JPY 600.00 15 112.16 0.00
JPY 200.00 22 106.97 0.00
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JPY 1 000.00 76 330.78 0.02
JPY 9 400.00 56 856.41 0.01
JPY 11.00 10 338.86 0.00
JPY 800.00 20 561.90 0.00
JPY 1 200.00 32 102.84 0.01
JPY 1 700.00 26 055.24 0.01
JPY 5 000.00 58 210.57 0.01
JPY 200.00 25 918.74 0.01
JPY 3 600.00 56 664.86 0.01
JPY 500.00 16 347.96 0.00
JPY 2 000.00 28 954.15 0.01
JPY 200.00 14 165.26 0.00
JPY 3 100.00 86 542.37 0.02
JPY 3 500.00 76 149.42 0.02
JPY 2 400.00 54 553.44 0.01
JPY 1 400.00 26 557.64 0.01
JPY 1 200.00 49 437.14 0.01
JPY 1 200.00 30 827.58 0.01
JPY 15 000.00 132 059.56 0.03
JPY 5 600.00 29 078.88 0.01
JPY 4 600.00 232 656.46 0.05
JPY 4 700.00 87 811.89 0.02
JPY 6 200.00 42 768.14 0.01
JPY 1 800.00 16 076.24 0.00
JPY 2 100.00 27 101.09 0.01
JPY 1 100.00 28 433.61 0.01
JPY 200.00 19 097.01 0.00
JPY 800.00 15 155.43 0.00
JPY 700.00 43 529.22 0.01
JPY 1 700.00 27 337.17 0.01
JPY 2 800.00 40 143.82 0.01
JPY 3 900.00 87 656.62 0.02
JPY 7 200.00 92 918.01 0.02
JPY 1 800.00 18 189.57 0.00
JPY 700.00 18 120.84 0.00
JPY 200.00 32 695.92 0.01
JPY 5 400.00 201 196.35 0.05
JPY 700.00 31 359.57 0.01
JPY 1 400.00 44 286.49 0.01
JPY 900.00 9 292.37 0.00
JPY 200.00 100 302.27 0.02
JPY 18 200.00 218 603.84 0.05
JPY 3 100.00 178 371.57 0.04
JPY 5 900.00 124 836.93 0.03
JPY 3 800.00 311 820.29 0.07
JPY 1 800.00 40 090.36 0.01
JPY 2 500.00 37 513.12 0.01
JPY 3 300.00 85 699.83 0.02
JPY 4 400.00 71 245.03 0.02
JPY 800.00 26 039.64 0.01
JPY 3 800.00 248 827.52 0.06
JPY 2 000.00 46 364.82 0.01
JPY 800.00 24 960.39 0.01
JPY 400.00 14 638.71 0.00
JPY 5 400.00 64 035.76 0.02
JPY 1 200.00 20 461.36 0.00
JPY 1 400.00 25 172.29 0.01
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JPY 1 000.00 37 971.30 0.01
JPY 4 600.00 122 153.43 0.03
JPY 1 300.00 64 948.30 0.02
JPY 4 000.00 67 962.71 0.02
JPY 700.00 12 782.14 0.00
JPY 300.00 9 474.69 0.00
JPY 12 200.00 421 482.07 0.09
JPY 4 600.00 27 504.28 0.01
JPY 1 500.00 321 009.26 0.07
JPY 1 000.00 22 431.51 0.00
JPY 1 300.00 15 180.25 0.00
JPY 800.00 20 719.72 0.00
JPY 4 700.00 23 502.24 0.01
JPY 900.00 22 456.33 0.00
JPY 400.00 37 672.21 0.01
JPY 69 000.00 1 493 327.82 0.33
JPY 1 300.00 78 912.47 0.02
JPY 300.00 13 512.36 0.00
JPY 1 100.00 35 356.52 0.01
JPY 1 600.00 31 950.11 0.01
JPY 1 000.00 18 206.12 0.00
JPY 6 000.00 58 512.84 0.01
JPY 700.00 8 026.98 0.00
JPY 600.00 22 859.14 0.00
JPY 800.00 20 546.63 0.00
JPY 300.00 11 761.75 0.00
JPY 638.00 14 932.48 0.00
15 466 922.30 3.38

EUR ARCELORMITTAL NPV(POST STOCK SPLIT) 1 408.00 36 929.16 0.01
EUR EUROFINS SCIENTIFI EUR0.01 295.00 17 729.15 0.00
EUR TENARIS S.A. USD1 1 186.00 19 435.14 0.01
74 093.45 0.02

EUR ABN AMRO BANK N.V. DR EACH REP SHS 1 466.00 24 906.81 0.01
EUR ADYEN NV EURO.01 50.00 64 310.94 0.01
usD AERCAP HOLDINGS EUR0.01 495.00 45 891.45 0.01
EUR AKZO NOBEL NV EURO.50(POST REV SPLIT) 386.00 26 877.33 0.01
EUR ARGEN X NV EURO0.10 133.00 49 191.90 0.01
EUR ASM INTL NV EURO.04 98.00 68 110.11 0.01
EUR ASML HOLDING NV EURO0.09 904.00 854 587.79 0.19
EUR ASR NEDERLAND N.V. EURO.16 953.00 45 935.21 0.01
EUR BE SEMICONDUCTOR EUR0.01 201.00 29 457.76 0.01
usD CNH INDUSTRIAL NV COM EUR0.01 1 674.00 17 677.44 0.00
EUR EURONEXT EUR1.60 424.00 41 587.60 0.01
EUR EXOR NV EUR0.01 257.00 28 709.02 0.01
EUR FERRARI NV EURO.01(NEW) 286.00 117 175.76 0.03
EUR FERROVIAL SE EUR0.01 1 044.00 41 095.87 0.01
EUR HEINEKEN HOLDING EUR1.6 323.00 26 333.72 0.01
EUR HEINEKEN NV EUR1.60 698.00 69 621.96 0.01
EUR IMCD NV EURO.16 150.00 22 699.90 0.00
EUR ING GROEP N.V. EUR0.01 7 875.00 139 897.47 0.03
EUR JDE PEETS N.V. EUR0.01 609.00 13 368.05 0.00
EUR KON KPN NV EURO.04 21 077.00 78 802.82 0.02
EUR KONINKLIJKE AHOLD EUR0.01 5 446.00 168 733.55 0.04
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EUR KONINKLIJKE PHILIPS NV EURO.20 1 902.00 51 372.50 0.01
EUR NN GROUP N.V. EUR0.12 1 413.00 65 637.84 0.01
UsD NXP SEMICONDUCTORS EURO0.20 432.00 117 547.20 0.03
EUR 0CI N.V. EUR0.02 202.00 5 495.44 0.00
EUR PROSUS N.V. EUR0.05 3 213.00 116 430.53 0.03
EUR QIAGEN NV ORD EUR0.01 (POST REV SPLT) 378.00 16 102.40 0.00
EUR RANDSTAD N.V. EUR0.10 579.00 30 422.42 0.01
EUR STELLANTIS N V COM EURO0.01 12 729.00 279 135.77 0.06
EUR UNIVERSAL MUSIC GR EUR10.00 2 140.00 66 396.60 0.01
EUR WOLTERS KLUWER EURO.12 581.00 92 118.64 0.02
2 815 631.80 0.62

NZD SPARK NEW ZEALAND NPV 8 283.00 21 246.89 0.00
AUD XERO LIMITED NPV 1 033.00 92 744.55 0.02
113 991.44 0.02

NOK AKER BP ASA NOK1 1 079.00 27 628.60 0.01
NOK GJENSIDIGE FORSIKR NOK2 764.00 13 364.39 0.00
NOK MOWI ASA NOK7.50 1 507.00 26 949.79 0.01
NOK ORKLA ASA NOK1.25 2 272.00 18 075.96 0.00
86 018.74 0.02

EUR EDP ENERGIAS PORTU EUR1(REGD) 9 102.00 36 866.50 0.01
EUR GALP ENERGIA EUR1-B 906.00 18 997.34 0.00
EUR JERONIMO MARTINS EUR5 1 662.00 37 131.82 0.01
92 995.66 0.02

SGD DBS GROUP HLDGS SGD1 6 800.00 181 054.97 0.04
SGD GENTING SINGAPORE LTD 13 800.00 9 290.52 0.00
SGD OVERSEA-CHINESE BK NPV 11 303.00 121 333.53 0.03
SGD SEMBCORP INDUSTRIE SGD0.25 (POST REORG) 2 600.00 9 790.63 0.00
SGD SINGAPORE EXCHANGE SGDO.01 2 900.00 20 510.47 0.00
SGD SINGAPORE TECH ENG NPV 6 800.00 21 028.33 0.01
SGD UTD OVERSEAS BANK SGD1 4 300.00 97 948.51 0.03
SGD WILMAR INTERNATIONAL LTD 7 800.00 17 830.88 0.00
478 787.84 0.11

EUR ACCIONA SA EUR1 27.00 3 455.79 0.00
EUR ACS ACTIVIDADES CO EURO.5 472.00 21 070.02 0.00
EUR AENA SME S.A. EUR10 195.00 38 019.88 0.01
EUR AMADEUS IT GROUP EUR0.01 991.00 70 294.71 0.02
EUR BANCO SANTANDER SA EUR0.50(REGD) 37 860.00 198 701.89 0.04
EUR BBVA(BILB-VIZ-ARG) EUR0.49 13 858.00 149 539.79 0.03
EUR BCO DE SABADELL EUR0.125 7 012.00 14 756.30 0.00
EUR CAIXABANK SA EUR1 8 107.00 46 381.05 0.01
EUR CELLNEX TELECOM SA EUR0.25 958.00 34 871.36 0.01
EUR EDP RENOVAVEIS SA EUR5 555.00 8 868.92 0.00
EUR ENDESA SA EUR1.2 914.00 18 157.96 0.00
EUR GRIFOLS SA EUR0.25 (CLASS A) POST SUBD 706.00 7 149.29 0.00
EUR IBERDROLA SA EUR0.75 (POST SUBDIVISION) 13 396.00 175 966.64 0.04
EUR INDITEX EUR0.03 (POST SUBD) 6 149.00 290 778.44 0.07
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EUR REDEIA CORP SA EURO.5 2 636.00 47 331.55 0.01
EUR REPSOL SA EUR1 7 130.00 116 259.73 0.03
EUR TELEFONICA SA EUR1 12 271.00 57 082.19 0.01
1 298 685.51 0.28

SEK BOLIDEN AB NPV (POST SPLIT) 846.00 29 505.27 0.01
SEK ESSITY AB SER ™ B = NPV 2 142.00 54 888.09 0.01
SEK EVOLUTION AB NPV 625.00 67 033.05 0.02
SEK GETINGE AB SER B = NPV 806.00 14 331.00 0.00
SEK HOLMEN AB SER =B = NPV (POST SPLIT) 258.00 10 779.03 0.00
SEK HUSQVARNA AB SER ~ B = NPV 1 461.00 12 043.96 0.00
SEK SKANSKA AB SER B = NPV 1 319.00 23 232.87 0.01
SEK SKF AB SER =B = NPV 1 188.00 25 901.23 0.01
SEK TELE2 AB SHS 1 596.00 15 569.70 0.00
SEK VOLVO AB SER = A~ NPV (POST SPLIT) 671.00 18 170.31 0.00
SEK VOLVO AB SER ”B NPV (POST SPLIT) 5 373.00 144 067.43 0.03
415 521.94 0.09

CHF ADECCO GROUP AG CHFO.1 (REGD) 532.00 20 132.44 0.00
CHF BALOISE-HLDGS CHFO.1(REGD) 157.00 27 131.08 0.01
usD BUNGE GLOBAL SA COM USDO0.01 190.00 20 442.10 0.00
usb CHUBB LIMITED ORD CHF24.15 641.00 173 595.62 0.04
GBP COCA-COLA HBC AG ORD CHF6.70 1 418.00 47 806.93 0.01
EUR DSM FIRMENICH AG EUR0.01 418.00 47 941.94 0.01
CHF EMS-CHEMIE HLDG AG CHFO.01(REGD)(POST RECON) 25.00 20 617.41 0.00
usD GARMIN LTD COM CHF10.00 762.00 124 853.70 0.03
CHF GEBERIT CHFO.10(REGD) 109.00 66 500.69 0.02
GBP GLENCORE XSTRATA ORD USDO.01 67 933.00 415 811.71 0.09
CHF HELVETIA HOLDING CHF0.02 (REGD) POST SUBD 109.00 14 631.60 0.00
CHF HOLCIM LTD CHF2 (REGD) 1 770.00 154 564.76 0.04
CHF KUEHNE&NAGEL INTL CHF1(REGD)(POST-SUBD) 190.00 53 810.34 0.01
CHF NESTLE SA CHFO.10(REGD) 9 015.00 954 911.49 0.21
CHF NOVARTIS AG CHF0.49 (REGD) 6 726.00 694 631.07 0.15
CHF PARTNERS GROUP HLG CHF0.01 (REGD) 79.00 105 607.71 0.02
CHF ROCHE HLDGS AG CHF1(BR) 110.00 30 824.14 0.01
CHF ROCHE HLDGS AG GENUSSCHEINE NPV 2 386.00 610 947.18 0.13
CHF SGS SA CHF0.04 483.00 44 972.57 0.01
EUR STMICROELECTRONICS EUR1.04 1 504.00 61 807.46 0.01
CHF SWISS RE AG CHF0.10 1 026.00 130 446.38 0.03
CHF SWISSCOM AG CHF1(REGD) 85.00 46 940.09 0.01
usD TE CONNECTIVITY LT COM CHFO.57 512.00 76 646.40 0.02
CHF ZURICH INSURANCE GRP CHF0.10 495.00 259 914.09 0.06
4 205 488.90 0.92

GBP 31 GROUP ORD GBPO.738636 6 238.00 227 385.80 0.05
GBP ADMIRAL GROUP ORD GBPO.001 1 730.00 59 779.54 0.01
usb AMCOR PLC ORD USDO.01 7 800.00 79 326.00 0.02
GBP ANGLO AMERICAN USDO.54945 8 421.00 269 487.85 0.06
GBP ANTOFAGASTA ORD GBPO.05 1 376.00 38 594.87 0.01
GBP ASHTEAD GROUP ORD GBP0.10 1 367.00 98 997.62 0.02
GBP ASSOCD BRIT FOODS ORD GBPO.0568 1 171.00 38 018.39 0.01
GBP ASTRAZENECA ORD USDO.25 5 059.00 785 172.38 0.17
GBP AUTO TRADER GROUP ORD GBP0.01 3 013.00 31 310.67 0.01
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GBP AVIVA ORD GBP0.33 8 086.00 49 406.16 0.01
GBP BAE SYSTEMS ORD GBP0.025 20 264.00 359 137.74 0.08
GBP BARCLAYS ORD GBPO.25 49 292.00 138 068.86 0.03
GBP BARRATT DEVEL ORD GBPO.10 6 179.00 39 587.26 0.01
GBP BERKELEY GP HLDGS ORD GBP0.053943 362.00 24 151.08 0.01
GBP BP ORD USDO.25 55 676.00 346 033.34 0.07
GBP BRIT AMER TOBACCO ORD GBPO.25 13 170.00 404 948.26 0.09
GBP BT GROUP ORD GBPO0.05 20 879.00 34 717.58 0.01
GBP BUNZL ORD GBPO.32142857 1 005.00 37 568.06 0.01
GBP BURBERRY GROUP ORD GBP0.0005 1 260.00 16 603.80 0.00
GBP CENTRICA ORD GBP0.061728395 16 788.00 30 255.57 0.01
usb COCA-COLA EUROPACI COM EUR0.01 1 238.00 91 252.98 0.02
GBP COMPASS GROUP ORD GBP0.1105 5 544.00 154 724.97 0.03
GBP CRODA INTL ORD GBP0.10609756 362.00 20 924.79 0.00
GBP DIAGEO ORD GBP0.28 101/108 14 683.00 491 756.08 0.11
GBP ENDEAVOUR MINING P ORD USDO.01 481.00 10 515.07 0.00
usD FERGUSON PLC (NEW) ORD GBPO.10 300.00 61 722.00 0.01
GBP GSK PLC ORD GBP0.3125 13 357.00 300 413.34 0.06
GBP HALEON PLC ORD GBP1.25 23 355.00 96 670.40 0.02
GBP HALMA ORD GBPO.10 1 436.00 40 698.30 0.01
GBP HARGREAVES LANSDOW ORD GBP0.004 (WI) 2 817.00 37 856.62 0.01
GBP HIKMA PHARMACEUTIC ORD GBPO.10 1 069.00 26 268.28 0.01
GBP HSBC HLDGS ORD USDO.50(UK REG) 60 614.00 537 437.96 0.12
GBP IMPERIAL BRANDS PL GBP0.10 5 416.00 133 844.59 0.03
GBP INFORMA PLC (GB) ORD GBP0.001 4 269.00 46 080.39 0.01
GBP INTERCONTL HOTELS ORD GBP0.208521303 503.00 50 593.15 0.01
GBP INTERTEK GROUP ORD GBPO.01 925.00 56 247.43 0.01
GBP JD SPORTS FASHION ORD GBPO.0005 11 257.00 18 273.83 0.00
GBP KINGFISHER ORD GBPO.157142857 12 007.00 40 373.80 0.01
GBP LAND SECURITIES GP ORD GBP0.106666666 1 779.00 14 779.28 0.00
GBP LEGAL & GENERAL GP ORD GBP0.025 19 571.00 62 294.49 0.01
GBP LLOYDS BANKING GP ORD GBPO.1 194 096.00 137 202.71 0.03
GBP LONDON STOCK EXCH ORD GBP0.06918604 1 508.00 175 909.08 0.04
GBP M&G PLC ORD GBPO.05 7 615.00 19 303.58 0.00
GBP MELROSE INDUST PLC ORD GBP0.22857142 3 767.00 29 534.66 0.01
GBP MONDI PLC ORD EUR0.22(POST CONS) 3 190.00 63 400.14 0.01
GBP NATIONAL GRID ORD GBPOQ.12431289 24 230.00 272 217.19 0.06
GBP NATWEST GROUP PLC ORD GBP1.0769 19 396.00 77 789.21 0.02
GBP NEXT ORD GBPO.10 766.00 91 070.82 0.02
GBP PEARSON ORD GBPO.25 4 288.00 51 755.89 0.01
GBP PERSIMMON ORD GBPO.10 930.00 17 109.90 0.00
GBP PHOENIX GP HLDGS ORD GBPO.10 1 553.00 9 811.27 0.00
GBP PRUDENTIAL ORD GBPO.05 9 216.00 87 651.57 0.02
GBP RECKITT BENCK GRP ORD GBP0.10 4 666.00 264 482.24 0.06
GBP RELX PLC GBPO.1444 6 052.00 263 216.68 0.06
GBP RENTOKIL INITIAL ORD GBPO.01 8 042.00 42 420.49 0.01
GBP RI0 TINTO ORD GBPO.10 7 423.00 517 534.77 0.11
GBP ROLLS-ROYCE HLDGS ORD GBPO.20 27 043.00 156 110.82 0.03
GBP SAGE GROUP GBP0.01051948 3 006.00 39 133.52 0.01
GBP SAINSBURY(J) ORD GBP0.28571428 5 420.00 19 128.86 0.00
GBP SCHRODERS PLC ORD GBPO.20 4 379.00 21 844.19 0.00
GBP SEVERN TRENT ORD GBP0.9789 787.00 23 907.92 0.01
GBP SHELL PLC ORD EURO.07 20 630.00 738 471.85 0.16
GBP SMITH & NEPHEW ORD USDO.20 6 139.00 77 411.40 0.02
GBP SMITHS GROUP ORD GBPO.375 1 180.00 25 870.91 0.01
GBP SPIRAX-SARCO ENG ORD GBP0.269230769 257.00 29 154.62 0.01
GBP SSE PLC ORD GBP0.50 7 312.00 163 384.15 0.03
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GBP STANDARD CHARTERED ORD USDO0.50 6 947.00 68 760.41 0.01
GBP TAYLOR WIMPEY ORD GBPO.01 20 675.00 38 734.89 0.01
GBP TESCO ORD GBPO.0633333 46 393.00 183 700.14 0.04
GBP UNILEVER PLC ORD GBP0.031111 16 470.00 897 289.36 0.20
GBP UNITED UTILITIES G ORD GBPO.05 2 288.00 29 596.91 0.01
GBP VODAFONE GROUP ORD USD0.2095238(POST CONS) 66 958.00 64 466.75 0.01
GBP WHITBREAD ORD GBPO.76797385 679.00 25 528.77 0.01
UsD WILLIS TOWERS WATS COM USD0.000304635 177.00 45 186.33 0.01
GBP WISE PLC CLS A ORD GBPO0.01 2 469.00 25 604.06 0.01
GBP WPP PLC ORD GBPO.10 7 083.00 73 659.64 0.02

10 268 634.28 2.24
UsD 3M CO COM 2 782.00 278 589.48 0.06
UsD ABBOTT LABS COM 2 698.00 275 708.62 0.06
usD ABBVIE INC COM USDO0.01 8 737.00 1 408 753.88 0.31
UsD ADOBE INC COM USDO.0001 712.00 316 669.12 0.07
UsD ADVANCED MICRO DEV COM USD0.01 2 566.00 428 265.40 0.09
usD AECOM TECHNOLOGY C COM STK USDO0.01 172.00 15 022.48 0.00
usD AES CORP COM 1 271.00 27 440.89 0.01
UsD AFLAC INC COM USD0.10 2 767.00 248 670.29 0.05
usD AGILENT TECHNOLOGIES INC COM 485.00 63 248.85 0.01
UsD AIR PRODS & CHEMS COM USD1 1 132.00 301 904.40 0.07
UsD AIRBNB INC USD0.0001 A 715.00 103 624.95 0.02
usD AKAMAT TECHNOLOGIES INC COM 243.00 22 414.32 0.00
uUsD ALBEMARLE CORP COM USDO.01 173.00 21 208.07 0.00
UsD ALBERTSONS COS INC COM USDO.01 CLASS A 600.00 12 384.00 0.00
usD ALEXANDRIA REAL ESTATE EQ INC COM 237.00 28 203.00 0.01
UsD ALIGN TECHNOLOGY INC COM 125.00 32 151.25 0.01
UsD ALLIANT ENERGY CORP COM 1 196.00 61 582.04 0.01
usD ALLSTATE CORP COM 436.00 73 038.72 0.02
UsD ALLY FINANCIAL INC COM USD0.01 1 499.00 58 416.03 0.01
UsD ALNYLAM PHARMACEUTICALS INC COM 204.00 30 279.72 0.01
UsD ALPHABET INC CAP STK USD0.001 CL C 8 145.00 1 416 904.20 0.31
UsD ALPHABET INC CAP STK USD0.001 CL A 9 358.00 1 614 255.00 0.35
usD ALTRIA GROUP INC COM USDO.333333 8 655.00 400 293.75 0.09
UsD AMAZON COM INC COM USDO.01 14 722.00 2 597 549.68 0.57
UsD AMER ELEC PWR INC COM USD6.50 2 591.00 233 837.75 0.05
usD AMER EXPRESS CO COM USDO.20 885.00 212 400.00 0.05
uUsD AMER FINL GP OHIO COM NPV 394.00 51 184.54 0.01
UsD AMER INTL GRP COM USD2.50 994.00 78 347.08 0.02
usD AMER TOWER CORP COM NEW USDO0.01 723.00 141 520.02 0.03
usD AMEREN CORP COM 1 350.00 99 049.50 0.02
UsD AMERICAN HOMES 4 R COM USD0.01 523.00 18 848.92 0.00
usD AMERICAN WATER WOR COM STK USDO0.01 334.00 43 677.18 0.01
usD AMERIPRISE FINL INC COM 178.00 77 716.58 0.02
UsD AMETEK INC COM USDO0.01 346.00 58 674.68 0.01
UsD AMGEN INC COM USDO.0001 2 672.00 817 231.20 0.18
UsD AMPHENOL CORP NEW CL A 941.00 124 560.17 0.03
UsD ANALOG DEVICES INC COM 779.00 182 667.71 0.04
usD ANNALY CAPITAL MGT COM USD0.01(POST REV SPLT) 681.00 13 415.70 0.00
UsD ANSYS INC COM 140.00 44 443.00 0.01
UsD AON PLC COM USD0.01 CL A 308.00 86 745.12 0.02
usD APA CORPORATION COM USDO.625 429.00 13 097.37 0.00
UsD APOLLO GLOBAL MANA COM USD0.00001 638.00 74 110.08 0.02
UsD APPLE INC COM NPV 23 263.00 4 472 311.75 0.98
usD APPLIED MATLS INC COM 1 319.00 283 690.52 0.06
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UsD APPLOVIN CORP COM USD0.00003 CL A 237.00 19 310.76 0.00
usD ARCHER DANIELS MIDLAND CO COM 817.00 51 013.48 0.01
UsD ARES MANAGEMNT COR COM USDO0.01 CLASS A 277.00 38 827.09 0.01
uUsD ARISTA NETWORKS IN COM USD0.0001 437.00 130 073.05 0.03
usD ASPEN TECHNOLOGY COM USDO0.10 67.00 14 113.55 0.00
UsD ASSURANT INC COM 98.00 17 000.06 0.00
UsD AT&T INC COM USD1 11 319.00 206 232.18 0.04
UsD ATLASSIAN CORP COM USDO0.1 CL A 257.00 40 313.02 0.01
UsD ATMOS ENERGY CORP COM 760.00 88 099.20 0.02
usD AUTO DATA PROCESS COM USDO.10 650.00 159 198.00 0.03
UsD AUTODESK INC COM USDO.01 357.00 71 971.20 0.02
UsD AUTOZONE INC COM USDO.01 29.00 80 328.26 0.02
usD AVALONBAY COMMUNI COM USDO.01 221.00 42 582.28 0.01
usD AVANTOR INC COM USDO.01 1 210.00 29 136.80 0.01
UsD AVERY DENNISON CORP COM 146.00 33 228.14 0.01
usD AXON ENTERPRISE 1 COM USDO.00001 113.00 31 828.71 0.01
uUsD BAKER HUGHES COMPA COM USD0.0001 CL A 1 687.00 56 480.76 0.01
UsD BALL CORP COM NPV 475.00 32 979.25 0.01
usD BATH & BODY WORKS COM USDO0.5 328.00 17 036.32 0.00
UsD BAXTER INTL INC COM USD1 821.00 27 987.89 0.01
UsD BECTON DICKINSON COM USD1 440.00 102 066.80 0.02
usD BENTLEY SYSTEMS IN COM USDO.01 CLASS B 332.00 16 679.68 0.00
UsD BERKLEY (WR)CORP COM USDO.20 260.00 21 067.80 0.00
uUsD BERKSHIRE HATHAWAY CLASS =B = COM USD0.0033 2 063.00 854 907.20 0.19
usD BEST BUY CO INC COM USDO.10 904.00 76 677.28 0.02
UsD BILL HOLDINGS INC RG 223.00 11 607.15 0.00
UsD BIO RAD LABS INC CL A 37.00 10 613.82 0.00
usD BIO-TECHNE CORP COM USDO.01 178.00 13 739.82 0.00
UsD BIOGEN INC COM STK USDO.0005 228.00 51 286.32 0.01
UsD BIOMARIN PHARMA COM USDO.001 316.00 23 722.12 0.01
usD BK OF AMERICA CORP COM USDO.01 11 342.00 453 566.58 0.10
UsD BK OF NY MELLON CP COM STK USD0.01 3 727.00 222 166.47 0.05
UsD BLACKROCK INC COM STK USD0.01 742.00 572 846.26 0.13
UsD BLACKSTONE INC COM USD0.00001 3 484.00 419 822.00 0.09
UsD BLOCK INC COM USD0.0000001 CL A 913.00 58 505.04 0.01
usD BOEING CO COM USD5 913.00 162 157.93 0.04
UsD BOOKING HLDGS INC COM USD0.008 58.00 219 028.30 0.05
usD BOOZ ALLEN HAMILTO COM USDO.01 CLASS <A~= 219.00 33 333.99 0.01
UsD BOSTON PPTYS INC COM USDO.01 289.00 17 533.63 0.00
UsD BOSTON SCIENTIFIC COM USD0.01 2 203.00 166 480.71 0.04
uUsD BRISTOL-MYRS SQUIB COM STK USDO.10 3 344.00 137 404.96 0.03
usD BROADCOM CORP COM USD1.00 711.00 944 599.05 0.21
uUsD BROADRIDGE FIN SOL COM STK USD0.01 183.00 36 740.91 0.01
UsD BROWN & BROWN INC COM 402.00 35 983.02 0.01
usD BROWN FORMAN CORP CL B 377.00 17 289.22 0.00
UsD BUILDERS 1ST SRCE COM USD0.01 207.00 33 283.53 0.01
UsD BURLINGTON STORES COM USD0.0001 92.00 22 084.60 0.00
usD CADENCE DESIGN SYS COM USD0.01 417.00 119 391.27 0.03
usD CAESARS ENT INC COM USD0.00001 361.00 12 837.16 0.00
UsD CAMDEN PROP TST SBI USD0.01 89.00 9 135.85 0.00
usD CAMPBELL SOUP CO CAP USD0.0375 890.00 39 498.20 0.01
UsD CAPITAL ONE FINL COM USDO.01 632.00 86 982.16 0.02
UsD CARDINAL HEALTH INC COM 395.00 39 211.65 0.01
usD CARLISLE COS INC COM 103.00 43 083.87 0.01
UsD CARLYLE GROUP INC COM USD0.01 217.00 9 322.32 0.00
UsD CARMAX INC COM USDO.50 297.00 20 867.22 0.00
usD CARNIVAL CORP COM USDO.01(PAIRED STOCK) 1 482.00 22 348.56 0.00
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UsD CARRIER GLOBAL COR COM USD0.01 1 366.00 86 317.54 0.02
usD CATALENT INC COM USDO.01 273.00 14 684.67 0.00
UsD CATERPILLAR INC DEL COM 785.00 265 738.20 0.06
uUsD CBOE GLOBAL MARKET COM USD0.01 181.00 31 311.19 0.01
usD CBRE GROUP INC CLASS <A~ USD0.01 416.00 36 637.12 0.01
uUsD CDW CORP COM USDO.01 209.00 46 736.58 0.01
usD CELANESE CORP COM SERIES <A = USD0.0001 184.00 27 975.36 0.01
usD CELSIUS HOLDINGS 1 COM USD0.001 235.00 18 795.30 0.00
UsD CENCORA INC RG 280.00 63 439.60 0.01
UsD CENTENE CORP DEL COM 832.00 59 562.88 0.01
usD CENTERPOINT ENERGY INC COM 1 123.00 34 262.73 0.01
UsD CF INDS HLDGS INC COM 306.00 24 397.38 0.01
uUsD CH ROBINSON WORLDW COM USDO.1 595.00 51 390.15 0.01
usD CHARLES RIV LABS INTL INC COM 108.00 22 511.52 0.00
usb CHARTER COMMUN INC COM USD0.001 CLASS <A~ 162.00 46 513.44 0.01
UsD CHENIERE ENERGY INC COM NEW 338.00 53 333.02 0.01
usD CHESAPEAKE ENERGY COM USDO0.01 519.00 47 192.67 0.01
uUsD CHEVRON CORP COM USDO0.75 8 838.00 1 434 407.40 0.31
UsD CHIPOTLE MEXICAN GRILL INC CL A 44.00 137 698.88 0.03
uUsD CHURCH & DWIGHT INC COM 390.00 41 733.90 0.01
UsD CIGNA GROUP/THE USDO.25 462.00 159 214.44 0.03
UsD CINCINNATI FINL CORP COM 209.00 24 574.22 0.01
UsD CINTAS CORP COM 144.00 97 627.68 0.02
UsD CISCO SYSTEMS COM USDO0.001 20 021.00 930 976.50 0.20
UsD CITIGROUP INC COM USDO.01 2 998.00 186 805.38 0.04
usD CITIZENS FINL GP COM USDO.01 760.00 26 820.40 0.01
UsD CLEVELAND CLIFFS COM USDO0.125 790.00 13 651.20 0.00
uUsD CLOROX CO DEL COM 663.00 87 224.28 0.02
usD CLOUDFLARE INC COM USD0.001 CL A 427.00 28 903.63 0.01
UsD CME GROUP INC COM STK USDO.01 CLASS = A~ 1 774.00 360 086.52 0.08
usD CMS ENERGY CORP COM 1 496.00 94 143.28 0.02
UsD COCA-COLA CO COM USDO0.25 20 263.00 1 275 150.59 0.28
UsD COGNIZANT TECHNOLO COM CL = A= USDO0.01 823.00 54 441.45 0.01
usD COINBASE GLOBAL IN COM USD0.00001 CL A 278.00 62 805.76 0.01
usD COLGATE-PALMOLIVE COM USD1 3 925.00 364 868.00 0.08
UsD COMCAST CORP COM CLS =A™= USDO.01 19 839.00 794 155.17 0.17
usD CONAGRA BRANDS IN COM USD5 2 502.00 74 759.76 0.02
UsD CONFLUENT INC COM USD0.00001 CL A 400.00 10 388.00 0.00
UsD CONOCOPHILLIPS COM USDO.01 5 891.00 686 183.68 0.15
usD CONSOLIDATED EDISON INC COM 1 709.00 161 585.95 0.04
usD CONSTELLATION BRDS CLASS A~ COM USDO0.01 284.00 71 065.32 0.02
UsD CONSTELLATION ENE. COM NPV 536.00 116 446.00 0.03
UsD COOPER COS INC COM USDO0.10 (P/S) 274.00 25 840.94 0.01
UsD COPART INC COM 1 386.00 73 541.16 0.02
uUsD COREBRIDGE FIN INC COM USD0.01 400.00 11 668.00 0.00
UsD CORNING INC COM USDO.50 3 973.00 148 033.98 0.03
usD CORPAY INC COM USDO0.001 137.00 36 670.79 0.01
UsD CORTEVA INC COM USDO.01 1 165.00 65 170.10 0.01
UsD COSTAR GROUP INC COM 690.00 53 937.30 0.01
UsD COSTCO WHSL CORP NEW COM 701.00 567 732.89 0.12
UsD COTERRA ENERGY INC COM USDO.10 3 656.00 104 269.12 0.02
usD CROWDSTRIKE HOLDIN COM USD0.0005 CL A 377.00 118 253.59 0.03
UsD CROWN CASTLE INC COM USDO.01 714.00 73 185.00 0.02
UsD CROWN HOLDINGS INC COM USD5 223.00 18 774.37 0.00
uUsD CSX CORP COM USD1 2 932.00 98 955.00 0.02
UsD CUMMINS INC COM 676.00 190 449.48 0.04
usD CVS HEALTH CORP COM STK USDO.01 6 495.00 387 102.00 0.08
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UsD D R HORTON INC COM 498.00 73 604.40 0.02
usD DANAHER CORP COM USDO0.01 1 090.00 279 912.00 0.06
UsD DARDEN RESTAURANTS INC COM 587.00 88 278.93 0.02
uUsD DATADOG INC COM USD0.00001 CL A 413.00 45 504.34 0.01
usD DAVITA INC COM USDO.001 49.00 7 208.88 0.00
UsD DAYFORCE INC RG 263.00 13 007.98 0.00
UsD DECKERS OUTDOOR CORP COM 40.00 43 756.80 0.01
UsD DEERE & CO COM USD1 427.00 160 022.52 0.03
UsD DELL TECHNOLOGIES COM USD0.01 CL C 1 157.00 161 470.92 0.04
usD DELTA AIRLINES INC COM USDO.0001 97.00 4 948.94 0.00
UsD DEVON ENERGY CORP NEW COM 1 049.00 51 484.92 0.01
UsD DEXCOM INC COM 567.00 67 342.59 0.01
usD DIAMONDBACK ENERGY COM USDO.01 284.00 56 589.84 0.01
usD DICKS SPORTING GOO COM USDO.01 309.00 70 340.76 0.02
UsD DIGITAL REALTY TRU COM STK USDO.01 497.00 72 233.98 0.02
usD DISCOVER FINL SVCS COM STK USDO.01 413.00 50 658.58 0.01
uUsD DOCUSIGN INC COM USDO0.0001 304.00 16 640.96 0.00
UsD DOLLAR GENERAL CP COM USD0.875 357.00 48 876.87 0.01
usD DOLLAR TREE INC 311.00 36 682.45 0.01
UsD DOMINION ENERGY IN COM STK NPV 1 386.00 74 733.12 0.02
UsD DOMINOS P1ZZA INC COM USD0.01 60.00 30 514.80 0.01
usD DOORDASH INC COM USD0.00001 CLASS A 386.00 42 502.46 0.01
UsD DOVER CORP COM 197.00 36 212.54 0.01
uUsD DOW INC COM USDO.01 1 141.00 65 755.83 0.01
usD DRAFTKINGS INC NEW COM USD0.0001 CL A 656.00 23 045.28 0.01
UsD DROPBOX INC COM USD0.00001 CL A 464.00 10 453.92 0.00
UsD DTE ENERGY CO COM 1 069.00 124 570.57 0.03
usD DUKE ENERGY CORP COM USD0.001 (POST REV SPLT) 3 784.00 391 908.88 0.09
UsD DUPONT DE NEMOURS COM USD0.01 736.00 60 469.76 0.01
UsD DYNATRACE INC COM USDO.001 400.00 18 292.00 0.00
usD EASTMAN CHEM CO COM 554.00 56 136.82 0.01
UsD EBAY INC COM USD0.001 697.00 37 791.34 0.01
UsD ECOLAB INC COM 385.00 89 397.00 0.02
UsD EDISON INTL COM 1 972.00 151 548.20 0.03
UsD EDWARDS LIFESCIENCES CORP COM 1 002.00 87 063.78 0.02
usD ELECTRONIC ARTS INC COM 421.00 55 942.48 0.01
UsD ELEVANCE HEALTH INC USDO.01 376.00 202 468.48 0.04
UsD ELI LILLY AND CO COM NPV 1 276.00 1 046 753.84 0.23
usD EMERSON ELEC CO COM 2 870.00 321 899.20 0.07
UsD ENPHASE ENERGY INC COM USDO.00001 193.00 24 684.70 0.01
uUsD ENTEGRIS INC COM 210.00 26 533.50 0.01
usD ENTERGY CORP NEW COM 315.00 35 434.35 0.01
usD EOG RESOURCES INC COM USD0.01 968.00 120 564.40 0.03
UsD EPAM SYS INC COM USDO.001 93.00 16 547.49 0.00
UsD EQT CORPORATION 589.00 24 202.01 0.01
UsD EQUIFAX INC COM 209.00 48 360.51 0.01
uUsD EQUINIX INC COM USD0.001 NEW 149.00 113 684.02 0.02
usD EQUITABLE HOLDINGS COM USDO.01 462.00 19 168.38 0.00
usD EQUITY LIFESTYLE PPTYS INC 206.00 12 930.62 0.00
UsD ERIE INDTY CO CL A 28.00 10 148.04 0.00
usD ESSENTIAL UTILS IN COM USDO.50 1 191.00 44 936.43 0.01
UsD ESSEX PROP TRUST COM USDO.0001 108.00 28 057.32 0.01
UsD ESTEE LAUDER COS CLASS = A= COM USDO0.01 342.00 42 189.12 0.01
UsD ETSY INC USD0.001 133.00 8 441.51 0.00
UsD EVERGY INC COM NPV 1 050.00 57 393.00 0.01
UsD EVERSOURCE ENERGY COM USD5 1 724.00 102 112.52 0.02
UsD EXACT SCIENCES CORP COM 348.00 15 816.60 0.00
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UsD EXELON CORP COM NPV 1 631.00 61 244.05 0.01
usD EXPEDIA GROUP INC COM USD0.001 232.00 26 183.52 0.01
UsD EXPEDTRS INTL WASH COM USDO.01 230.00 27 807.00 0.01
uUsD EXTRA SPACE STORAG COM USDO.01 300.00 43 431.00 0.01
usD EXXON MOBIL CORP COM NPV 22 183.00 2 601 178.58 0.57
UsD F5 INC COM STK NPV 88.00 14 869.36 0.00
UsD FACTSET RESH SYS INC COM 65.00 26 276.90 0.01
UsD FAIR ISAAC CORP COM 44 .00 56 756.92 0.01
UsD FASTENAL COM USD0.01 1 025.00 67 629.50 0.01
usD FEDEX CORP COM USDO.10 394.00 100 060.24 0.02
UsD FIDELITY NATL FINL FNF GROUP COM USD0.0001 1 381.00 69 547.16 0.02
UsD FIDELITY NATL INF COM STK USDO.01 948.00 71 934.24 0.02
usD FIFTH THIRD BANCORP COM 3 427.00 128 238.34 0.03
usD FIRST CTZNS BANCSHARES INC N C CL A 23.00 39 063.89 0.01
UsD FIRST SOLAR INC COM STK USD0.001 126.00 34 241.76 0.01
usD FIRSTENERGY CORP COM USDO.10 814.00 32 771.64 0.01
uUsD FISERV INC COM USDO.01 927.00 138 827.52 0.03
UsD FORD MOTOR CO COM STK USD0.01 5 745.00 69 686.85 0.02
usD FORTINET INC COM USD0.001 913.00 54 159.16 0.01
UsD FORTIVE CORP COM USDO.01 478.00 35 582.32 0.01
UsD FORTUNE BRANDS INNOVATIONS INC RG 140.00 9 808.40 0.00
UsD FOX CORP COM USD0.01 CL A 129.00 4 441.47 0.00
UsD FOX CORP COM USD0.01 CL B 94.00 3 002.36 0.00
uUsD FRANKLIN RES INC COM 1 400.00 33 040.00 0.01
usD FREEPORT-MCMORAN COM STK USDO0.10 2 286.00 120 540.78 0.03
UsD GALLAGHER ARTHUR J & CO COM 363.00 91 958.79 0.02
UsD GAMING & LEISURE P COM USD0.01 546.00 24 515.40 0.01
usD GARTNER INC COM 136.00 57 075.12 0.01
UsD GE AEROSPACE COM USD0.01 1 740.00 287 343.60 0.06
UsD GE HEALTHCARE TECH COM USD0.01 Wi 608.00 47 424.00 0.01
usD GE VERNOVA LLC COM USD0.01 Wl 434.00 76 340.60 0.02
UsD GEN DIGITAL INC COM USD0.01 2 835.00 70 393.05 0.02
UsD GEN DYNAMICS CORP COM USD1 345.00 103 420.65 0.02
UsD GENERAL MLS INC COM 2 865.00 196 968.75 0.04
UsD GENERAL MOTORS CO COM USD0.01 2 258.00 101 587.42 0.02
usD GENUINE PARTS CO COM STK USD1 652.00 93 979.28 0.02
UsD GILEAD SCIENCES COM USD0.001 1 920.00 123 398.40 0.03
UsD GLOBAL PAYMENTS COM NPV 437.00 44 508.45 0.01
usD GLOBE LIFE INC COM USD1.00 151.00 12 496.76 0.00
UsD GODADDY INC COM CL A USDO0.001 149.00 20 804.87 0.00
uUsD GOLDMAN SACHS GRP COM USD0.01 495.00 225 977.40 0.05
uUsD GRACO INC COM 226.00 18 249.50 0.00
usD GRAINGER W W INC COM 80.00 73 716.80 0.02
UsD HALLIBURTON COM STK USD2.50 1 496.00 54 903.20 0.01
usD HARTFORD FINL SVCS COM USDO.01 410.00 42 414.50 0.01
UsD HASBRO INC COM 404.00 24 151.12 0.01
uUsD HCA HEALTHCARE INC COM USDO.01 308.00 104 643.00 0.02
usD HEALTHPEAK PPTYS I COM USD1 1 013.00 20 158.70 0.00
usD HEICO CORP NEW CL A 132.00 23 187.12 0.01
UsD HEICO CORP NEW COM 105.00 23 285.85 0.01
usD HENRY JACK & ASSOC COM USDO.01 124.00 20 420.32 0.00
UsD HERSHEY COMPANY COM USD1.00 240.00 47 479.20 0.01
UsD HESS CORPORATION COM USD1 464.00 71 502.40 0.02
usD HEWLETT PACKARD EN COM USDO.01 6 437.00 113 613.05 0.02
UsD HF SINCLAIR CORPOR COM USDO.01 749.00 41 367.27 0.01
UsD HILTON WORLDWIDE H COM USDO.01 372.00 74 623.20 0.02
UsD HOLOGIC INC COM USD0.01 303.00 22 355.34 0.00
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UsD HOME DEPOT INC COM USD0.05 4 936.00 1 652 918.32 0.36
usD HONEYWELL INTL INC COM USD1 1 054.00 213 108.26 0.05
UsD HORMEL FOODS CORP COM USDO.0586 1 396.00 43 248.08 0.01
uUsD HOST HOTELS & RESO COM STK USD0.01 1 113.00 19 967.22 0.00
usD HOWMET AEROSPACE 1 COM USD1.00 650.00 55 022.50 0.01
UsD HP INC COM USDO0.01 4 563.00 166 549.50 0.04
UsD HUBBELL INC COM USD0.001 99.00 38 500.11 0.01
UsD HUBSPOT INC COM USD0.001 84.00 51 328.20 0.01
UsD HUMANA INC COM USDO.166 208.00 74 488.96 0.02
usD HUNT J B TRANS SVCS INC COM 134.00 21 540.50 0.00
UsD HUNTINGTON BANCSHARES INC COM 7 462.00 103 871.04 0.02
UsD HUNTINGTON INGALLS COM USDO.01 81.00 20 501.10 0.00
usD HYATT HOTELS CORP COM USD0.01 CLASS <A= 74.00 10 912.78 0.00
UsD IDEX CORP COM 156.00 32 547.84 0.01
UsD IDEXX LABORATORIES COM USDO.10 143.00 71 063.85 0.02
usD ILLINOIS TOOL WKS COM NPV 468.00 113 607.00 0.02
UsD ILLUMINA INC COM USD0.01 270.00 28 155.60 0.01
UsD INCYTE CORPORATION COM USDO0.001 228.00 13 176.12 0.00
usD INGERSOLL RAND INC COM USD1.00 661.00 61 506.05 0.01
uUsD INSULET CORP COM STK USDO.001 147.00 26 046.93 0.01
UsD INTEL CORP COM USDO.001 6 845.00 211 168.25 0.05
usD INTERCONTINENTAL E COM USDO.01 889.00 119 037.10 0.03
UsD INTERNATIONAL FLAVORS&FRAGRANC COM 333.00 32 027.94 0.01
UsD INTERPUBLIC GROUP COM USDO.10 1 989.00 62 394.93 0.01
usD INTL BUSINESS MCHN COM USDO.20 4 520.00 754 162.00 0.16
usD INTL PAPER CO COM USD1.00 568.00 25 611.12 0.01
UsD INTUIT INC COM USDO.01 447.00 257 668.68 0.06
usD INTUITIVE SURGICAL COM USDO.001 560.00 225 187.20 0.05
UsD INVITATION HOMES 1 COM USDO.01 867.00 30 162.93 0.01
UsD 1QVIA HOLDINGS INC COM USDO.01 311.00 68 136.99 0.01
usD IRON MTN INC NEW COM NPV 496.00 40 022.24 0.01
UsD JABIL INC COM USD0.001 183.00 21 758.70 0.00
UsD JACOBS SOLUTIONS COM USD1.00 163.00 22 712.42 0.00
UsD JOHNSON & JOHNSON COM USD1 11 888.00 1 743 612.96 0.38
UsD JOHNSON CTLS INTL COM USD0.01 3 390.00 243 774.90 0.05
UsD JP MORGAN CHASE & COM USD1 4 527.00 917 306.01 0.20
usD JUNIPER NETWORKS COM USDO.00001 1 386.00 49 438.62 0.01
UsD KELLANOVA COM USDO.25 1 399.00 84 415.66 0.02
UsD KENVUE INC COM USDO.01 8 900.00 171 770.00 0.04
UsD KEURIG DR PEPPER COM USD0.01 1 509.00 51 683.25 0.01
uUsD KEYCORP NEW COM 1 524.00 21 899.88 0.00
usD KEYSIGHT TECHNOLOG COM USD0O.01 <WD= 294.00 40 713.12 0.01
usD KIMBERLY-CLARK CP COM USD1.25 1 679.00 223 810.70 0.05
UsD KIMCO REALTY COM USDO.01 749.00 14 500.64 0.00
UsD KINDER MORGAN INC USDO.01 10 054.00 195 952.46 0.04
UsD KKR & CO INC COM NPV CLASS A 841.00 86 488.44 0.02
UsD KLA CORPORATION COM USDO.001 229.00 173 932.37 0.04
usD KNIGHT SWIFT TRANS CL A COM STK USDO.01 157.00 7 575.25 0.00
UsD KRAFT HEINZ CO COM USD0.01 1 418.00 50 154.66 0.01
uUsD KROGER CO COM USD1 3 364.00 176 172.68 0.04
usD L3HARRIS TECHNOLOG COM USD1.00 315.00 70 821.45 0.02
UsD LABCORP HOLDINGS I COM USDO.1 149.00 29 041.59 0.01
UsD LAM RESEARCH CORP COM USD0.001 210.00 195 812.40 0.04
usD LAMB WESTON HLDGS COM USD1.00 WI 286.00 25 250.94 0.01
UsD LAS VEGAS SANDS CORP COM 600.00 27 018.00 0.01
UsD LATTICE SEMICONDUCTOR CORP COM 166.00 12 323.84 0.00
usD LEIDOS HLDGS INC COM USDO.0001 221.00 32 498.05 0.01
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UsD LENNAR CORP COM CL = A= USDO0.10 406.00 65 102.10 0.01
usD LENNOX INTL INC COM 60.00 30 156.00 0.01
usDb LIBERTY BROADBAND COM USD0.01 CL <C= 264.00 14 279.76 0.00
UsD LIBERTY MEDIA CORP COM USDO.01 FORMULA ONE C 334.00 24 762.76 0.01
usD LIBERTY MEDIA CORP COM USDO.01 SER C SIRIUSXM 334.00 7 568.44 0.00
uUsD LINDE PLC COM EUR0.001 776.00 337 963.52 0.07
UsD LIVE NATION INC COM 268.00 25 122.32 0.01
usD LKQ CORP COM 1 171.00 50 388.13 0.01
UsD LOCKHEED MARTIN CORP COM 1 102.00 518 314.68 0.11
UsD LOEWS CORP COM 347.00 26 649.60 0.01
usD LOWE =S COS INC COM USDO.50 927.00 205 135.83 0.04
UsD LPL FINL HLDGS INC COM USDO.001 134.00 38 352.14 0.01
UsD LULULEMON ATHLETIC COM STK USDO.01 193.00 60 214.07 0.01
usD LYONDELLBASELL IND COM USDO.01 1 289.00 128 152.38 0.03
UsD M & T BANK CORP COM USDO.50 855.00 129 618.00 0.03
usD MANHATTAN ASSOCIAT COM STK USDO.01 68.00 14 928.72 0.00
UsD MARATHON OIL CORP COM USD1 910.00 26 353.60 0.01
UsD MARATHON PETROLEUM COM USDO.01 590.00 104 199.90 0.02
usD MARKEL GROUP INC COM NPV 26.00 42 681.34 0.01
uUsD MARKETAXESS HLDGS INC COM 88.00 17 505.84 0.00
usD MARRIOTT INTL INC COM USD0.01 CLASS <A~ 381.00 88 075.77 0.02
UsD MARSH & MCLENNAN COM USD1 771.00 160 044.18 0.03
uUsD MARTIN MARIETTA M. COM USDO.01 93.00 53 203.44 0.01
UsD MARVELL TECHNOLOGY COM USDO.002 1 417.00 97 503.77 0.02
usD MASCO CORP COM 376.00 26 289.92 0.01
usD MASTERCARD INC COM USDO.0001 CLASS <A= 1 319.00 589 685.33 0.13
UsD MATCH GRP INC NEW COM NPV 523.00 16 019.49 0.00
uUsD MCCORMICK & CO INC COM N/VTG NPV 337.00 24 338.14 0.01
usD MCDONALD =S CORP COM USD0.01 1 120.00 289 956.80 0.06
UsD MCKESSON CORP COM USD0.01 206.00 117 335.54 0.03
usD MERCK & CO INC COM USD0.50 12 526.00 1 572 514.04 0.34
UsD META PLATFORMS INC 3 513.00 1 639 973.79 0.36
UsD METLIFE INC COM USD0.01 3 015.00 218 195.55 0.05
usD METTLER TOLEDO INTERNATIONAL COM 35.00 49 143.15 0.01
usD MGM RESORTS INTL COM STK USDO0.01 316.00 12 693.72 0.00
UsD MICROCHIP TECHNLGY COM USDO.001 875.00 85 076.25 0.02
usD MICRON TECHNOLOGY COM USDO.10 1 707.00 213 375.00 0.05
UsD MICROSOFT CORP COM USD0.0000125 11 170.00 4 637 002.10 1.01
UsD MID-AMER APARTMENT COM STK USDO.01 201.00 26 875.71 0.01
usD MODERNA INC COM USDO.0001 527.00 75 123.85 0.02
usD MOLINA HEALTHCARE INC COM 108.00 33 974.64 0.01
UsD MOLSON COORS BEVER COM USDO.01 CLASS B 924.00 50 644.44 0.01
usD MONDELEZ INTL INC COM USDO.01 2 093.00 143 433.29 0.03
UsD MONGODB INC COM USD0.001 CL A 120.00 28 327.20 0.01
uUsD MONOLITHIC PWR SYS INC COM 80.00 58 850.40 0.01
usD MONSTER BEV CORP USDO.005(NEW) 1 282.00 66 561.44 0.01
usD MOODYS CORP COM USD0.01 281.00 111 554.19 0.02
UsD MORGAN STANLEY COM STK USDO.01 1 867.00 182 667.28 0.04
UsD MOSAIC CO COM USDO0.01 629.00 19 454.97 0.00
UsD MOTOROLA SOLUTIONS COM USDO.01 281.00 102 539.71 0.02
UsD MSCI INC COM STK USSO0.01 139.00 68 830.02 0.02
usD NASDAQ INC COM STK USD0.01 511.00 30 164.33 0.01
UsD NETAPP INC COM USDO.001 982.00 118 262.26 0.03
UsD NETFLIX INC COM USD0.001 687.00 440 792.94 0.10
uUsD NEUROCRINE BIOSCIENCES INC COM 148.00 20 040.68 0.00
AUD NEWMONT CORPORATIO CDI 1:1 1 946.00 80 822.00 0.02
usD NEWS CORP NEW COM USD0.01 CL= A~ 644.00 17 510.36 0.00
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UsD NEXTERA ENERGY INC COM USDO.01 10 144.00 811 722.88 0.18
usD NIKE INC CLASS =B~ COM NPV 1 929.00 183 351.45 0.04
UsD NISOURCE INC COM NPV 613.00 17 813.78 0.00
uUsD NORDSON CORP COM 112.00 26 288.64 0.01
usD NORFOLK STHN CORP COM USD1 384.00 86 323.20 0.02
UsD NORTHERN TRUST CP COM USD1.666 1 049.00 88 367.76 0.02
UsD NORTHROP GRUMMAN COM USD1 242.00 109 086.34 0.02
UsD NRG ENERGY INC COM USDO.01 366.00 29 646.00 0.01
UsD NUCOR CORP COM 365.00 61 630.25 0.01
usD NVIDIA CORP COM USD0.001 3 912.00 4 288 842.96 0.94
UsD NVR INC COM STK USD0.01 6.00 46 084.38 0.01
UsD OCCIDENTAL PETRLM COM USDO0.20 1 086.00 67 875.00 0.01
usD OKTA INC COM USDO0.0001 CL A 254.00 22 524.72 0.00
usD OLD DOMINION FGHT LINES INC COM 332.00 58 183.00 0.01
UsD OMNICOM GROUP INC COM USD0.15 910.00 84 593.60 0.02
usD ON SEMICONDUCTOR COM USDO.01 706.00 51 566.24 0.01
uUsD ONEOK INC 943.00 76 383.00 0.02
UsD ORACLE CORP COM USDO.01 2 573.00 301 529.87 0.07
usD OREILLY AUTO NEW COM USDO.01 104.00 100 179.04 0.02
UsD OTIS WORLDWIDE COR COM USD0.01 558.00 55 353.60 0.01
UsD OVINTIV INC COM USDO.01 388.00 20 047.96 0.00
UsD OWENS CORNING COM STK USD0.01 160.00 28 971.20 0.01
UsD PACCAR INC COM STK USD1 851.00 91 482.50 0.02
uUsD PACKAGING CORP AMER COM 471.00 86 423.79 0.02
usD PALANTIR TECH INC COM USD0.001 CLASS A 2 776.00 60 183.68 0.01
UsD PALO ALTO NETWORKS COM USDO.0001 514.00 151 583.74 0.03
UsD PARAMOUNT GLOBAL COM USD0.001 CL B 642.00 7 646.22 0.00
usD PARKER-HANNIFIN COM STK USDO.50 218.00 115 871.36 0.03
UsD PAYCHEX INC COM 1 586.00 190 573.76 0.04
UsD PAYCOM SOFTWARE IN COM USDO.01 64.00 9 300.48 0.00
usD PAYLOCITY HLDG COR COM USDO.001 101.00 14 359.17 0.00
UsD PAYPAL HOLDINGS IN COM USDO.0001 1 537.00 96 815.63 0.02
UsD PEPSICO INC CAP USD0.016666 6 835.00 1 181 771.50 0.26
UsD PFIZER INC COM USDO.05 28 044.00 803 741.04 0.18
UsD PG&E CORP COM 3 402.00 63 073.08 0.01
usD PHILIP MORRIS INTL COM STK NPV <WwI= 7 743.00 784 985.34 0.17
usD PHILLIPS 66 COM USDO.01 2 159.00 306 815.49 0.07
UsD PINTEREST INC COM USDO0.00001 CL A 950.00 39 415.50 0.01
UsD PNC FINANCIAL SVCS COM USD5 1 962.00 308 799.18 0.07
UsD POOL CORPORATION COM USDO.001 69.00 25 084.95 0.01
uUsD PPG INDS INC COM 386.00 50 724.26 0.01
usD PPL CORP COM USD0.01 1 378.00 40 416.74 0.01
uUsD PRINCIPAL FINL GP COM USD0.01 1 120.00 91 884.80 0.02
UsD PROCTER & GAMBLE COM NPV 11 685.00 1 922 649.90 0.42
usD PROGRESSIVE CP(OH) COM USD1 918.00 193 863.24 0.04
UsD PROLOGIS INC COM USDO.01 1 459.00 161 204.91 0.04
UsD PRUDENTIAL FINL COM USDO.01 573.00 68 960.55 0.02
usD PTC INC COM USDO.01 200.00 35 248.00 0.01
usD PUBLIC STORAGE COM USD0.10 265.00 72 564.95 0.02
UsD PUBLIC SVC ENTERPRISE GROUP COM 2 493.00 188 869.68 0.04
usD PULTE GROUP INC COM USDO.01 324.00 38 011.68 0.01
UsD QORVO INC COM USD 0.0001 199.00 19 579.61 0.00
UsD QUALCOMM INC COM USD0.0001 5 518.00 1 125 947.90 0.25
usD QUANTA SVCS INC COM 245.00 67 605.30 0.01
UsD QUEST DIAGNOSTICS INC COM 205.00 29 103.85 0.01
UsD RAYMOND JAMES FINANCIAL INC COM 301.00 36 947.75 0.01
usD REALTY INCOME CORP 1 296.00 68 765.76 0.01
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UsD REGENCY CENTERS COM USDO.01 258.00 15 841.20 0.00
usD REGENERON PHARMACE COM USDO.001 169.00 165 647.04 0.04
UsD REGIONS FINANCIAL CORP NEW COM 4 596.00 88 932.60 0.02
uUsD RELIANCE INC RG 90.00 27 070.20 0.01
usD REPLIGEN CORP COM 75.00 11 181.75 0.00
UsD REPUBLIC SERVICES COM USD0.01 365.00 67 594.35 0.01
UsD RESMED INC COM USDO.004 264.00 54 471.12 0.01
UsD REWVITY INC COM USD1.00 157.00 17 153.82 0.00
UsD RIVIAN AUTOMOTIVE COM USD0.001 CL A 1 178.00 12 863.76 0.00
usD ROBERT HALF INTL COM USD0.001 547.00 35 133.81 0.01
UsD ROBINHOOD MARKETS COM USD0.0001 CL A 400.00 8 360.00 0.00
UsD ROBLOX CORPORATION COM USD0.0001 CL A 697.00 23 433.14 0.01
usD ROCKWELL AUTOMATIO COM USD1 190.00 48 930.70 0.01
usD ROKU INC COM USD0.0001 CLASS A 222.00 12 742.80 0.00
UsD ROLLINS INC COM 455.00 20 788.95 0.00
usD ROPER TECHNOLOGIES COM USDO.01 184.00 98 027.84 0.02
uUsD ROSS STORES INC COM USDO.01 557.00 77 846.32 0.02
UsD ROYAL CARIBBEAN GR COM USDO.01 381.00 56 266.08 0.01
usD ROYALTY PHARMA PLC COM USDO.0001 CLASS A 2 080.00 57 012.80 0.01
UsD RPM INTERNATIONAL COM USD0.01 234.00 26 231.40 0.01
UsD RTX CORPORATION COM USD1.00 2 303.00 248 286.43 0.05
UsD S&P GLOBAL INC COM USD1 492.00 210 334.92 0.05
UsD SALESFORCE.COM INC COM USD0.001 1 532.00 359 162.08 0.08
uUsD SAMSARA INC COM USD0.0001 CL A 316.00 10 721.88 0.00
UsD SBA COMMUNICATIONS COM USD0.01 CL A 186.00 36 582.48 0.01
UsD SCHEIN HENRY INC COM 185.00 12 827.90 0.00
UsD SCHLUMBERGER COM USD0.01 2 143.00 98 342.27 0.02
usD SCHWAB(CHARLES)CP COM USD0.01 2 337.00 171 255.36 0.04
UsD SEAGATE TECHNOLOGY COM USDO0.00001 313.00 29 184.12 0.01
UsD SEI INVESTMENT COM USDO.01 129.00 8 734.59 0.00
usD SEMPRA COM NPV 3 180.00 244 955.40 0.05
UsD SERVICENOW INC COM USDO.001 329.00 216 129.97 0.05
UsD SHERWIN-WILLIAMS COM USD1 375.00 113 925.00 0.02
UsD SIMON PROP GROUP COM USDO.0001 526.00 79 589.06 0.02
UsD SIRIUS XM HLDGS IN COM USD0.001 2 678.00 7 551.96 0.00
usD SKYWORKS SOLUTIONS INC COM 755.00 69 958.30 0.02
UsD SMITH A O COM 124.00 10 371.36 0.00
UsD SMUCKER(JIM)CO COM NPV 554.00 61 848.56 0.01
usD SNAP INC COM USDO0.00001 CL A 1 923.00 28 883.46 0.01
UsD SNAP-ON INC COM USD1 278.00 75 855.08 0.02
uUsD SNOWFLAKE INC COM USD0.0001 CLASS A 463.00 63 051.34 0.01
uUsD SOLVENTUM CORP COM USD0.01 WI 677.00 40 173.18 0.01
usD SOUTHERN CO COM 1 654.00 132 551.56 0.03
UsD SOUTHWEST AIRLINES COM USD1 462.00 12 400.08 0.00
UsD SS&C TECH HLDGS COM USD0.01 311.00 19 297.55 0.00
UsD STANLEY BLACK & DE COM USD2.50 242.00 21 095.14 0.00
uUsD STARBUCKS CORP COM USDO.001 1 793.00 143 834.46 0.03
usD STATE STREET CORP COM STK USD1 1 544.00 116 710.96 0.03
usD STEEL DYNAMICS INC COM 271.00 36 278.77 0.01
UsD STRYKER CORP COM USDO.10 541.00 184 529.69 0.04
UsD SUN COMMUNITIES COM USD0.01 244.00 28 789.56 0.01
UsD SUPER MICRO COMPUT COM STK USDO.001 78.00 61 191.78 0.01
UsD SYNCHRONY FINANCIA COM USDO0.001 1 899.00 83 176.20 0.02
UsD SYNOPSYS INC COM USD0.01 237.00 132 909.60 0.03
UsD SYSCO CORP COM USD1 817.00 59 493.94 0.01
UsD T ROWE PRICE GROUP COM USDO.20 1 115.00 131 380.45 0.03
UsD T-MOBILE US INC COM USD0.0001 796.00 139 268.16 0.03
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Lux

TAKE TWO INTERACTI COM USDO.01

TARGA RESOURCES CO COM USDO.001

TARGET CORP COM STK USDO.0833

TELEDYNE TECHNOLOGIES INC COM

TELEFLEX INC COM

TERADYNE INC COM USDO.125

TESLA INC COM USDO.001

TEXAS INSTRUMENTS COM USD1

TEXAS PACIFIC LD COM USDO.01

TEXTRON INC COM STK USDO.125

THE TRADE DESK INC COM USD0.000001 CL A
THERMO FISHER SCIE COM USD1

TJX COS INC COM USD1

TOAST INC COM USD0.000001 CLASS A

TORO CO COM

TRACTOR SUPPLY CO COM USD0.008
TRADEWEB MARKETS 1 COM USDO.00001 CL A
TRANSDIGM GROUP INC COM

TRANSUNION COM USDO.01

TRAVELERS CO INC COM NPV

TRIMBLE INC COM NPV

TRUIST FINL CORP COM USD5

TWILIO INC COM USDO.001 CL A

TYLER TECHNOLOGIES INC COM

TYSON FOODS INC CL A

UBER TECHNOLOGIES COM USDO.00001

UDR INC

UIPATH INC COM USD0.00001 CL A

ULTA BEAUTY INC COM STK USDO.01

UNION PACIFIC CORP COM USD2.50

UNITED PARCEL SERVICE INC CL B

UNITED RENTALS INC COM

UNITEDHEALTH GRP COM USDO.01

UNITY SOFTWARE INC COM USDO.000005
UNIVERSAL HEALTH S CLASS =B = COM USDO0.01
US BANCORP COM USDO0.01

UTD THERAPEUTIC COM USDO0.01

VAIL RESORTS INC COM

VALERO ENERGY CORP NEW COM

VEEVA SYSTEMS INC COM USD0.00001 CL <A~
VERALTO CORPORATIO COM USDO.01 Wi
VERISIGN INC COM

VERISK ANALYTICS I CL A USDO.001
VERIZON COMMUN COM USDO.10

VERTEX PHARMACEUTI COM USDO.01

VERTIV HOLDINGS CO COM USDO.0001
VIATRIS INC COM USDO.01

VICI PPTYS INC COM USDO.01

VISA INC COM STK USDO.0001

VISTRA CORP COM USDO.01

VULCAN MATERIALS COM STK USD1

WABTEC CORP COM

WALGREENS BOOTS AL COM USDO.01

WALMART INC COM USDO.10

WALT DISNEY CO. DISNEY COM USDO.01
WARNER BROS DISCOV COM USD0O.01 SER A WI
WASTE CONNECTIONS COM NPV (POST REV SPLT)
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41 853.96 0.01
45 873.24 0.01
353 702.40 0.08
32 152.95 0.01
21 952.35 0.00
29 456.46 0.01
804 031.20 0.18
884 370.35 0.19
18 429.30 0.00
21 639.67 0.00
68 935.54 0.02
343 627.90 0.08
183 208.70 0.04

7 269.00 0.00
10 986.03 0.00
52 778.65 0.01
23 001.11 0.01
119 547.47 0.03
19 921.84 0.00
71 828.10 0.02
16 926.72 0.00
252 962.75 0.06
19 171.60 0.00
41 310.96 0.01
85 989.50 0.02
188 515.20 0.04
18 383.12 0.00

9 808.00 0.00
33 582.65 0.01
217 919.52 0.05
495 702.24 0.11
78 320.97 0.02
724 230.94 0.16

6 632.01 0.00
20 118.80 0.00
318 439.15 0.07
18 158.58 0.00
18 494.56 0.00
263 209.50 0.06
40 600.25 0.01
34 601.58 0.01
24 927.76 0.01
61 425.54 0.01
863 244.70 0.19
184 868.04 0.04
48 740.79 0.01
16 684.40 0.00
53 773.83 0.01
684 691.98 0.15
60 240.64 0.01
53 967.47 0.01
48 738.24 0.01
18 928.74 0.00
467 224.80 0.10
303 313.29 0.07
30 891.76 0.01
70 821.92 0.02
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USD  WASTE MGMT INC DEL COM 624.00 131 495.52  0.03
USD  WATERS CORP COM 113.00 34 905.70  0.01
USD  WATSCO INC COM 149.00 70 760.10  0.02
USD  WEC ENERGY GROUP COM USDO.01 1 494.00 121 058.82  0.03
USD  WELLS FARGO & CO COM USD1 2/3 5 725.00 343 042.00  0.07
USD  WELLTOWER INC COM USD1 834.00 86 460.78  0.02
USD  WEST PHARMACEUTICA COM USDO.25 127.00 42 089.07  0.01
USD  WESTERN DIGITAL CORP COM 520.00 39 150.80  0.01
USD  WESTROCK CO COM USDO.01 377.00 20 222.28  0.00
USD  WEYERHAEUSER CO COM USD1.25 1 087.00 32 642.61  0.01
USD  WILLIAMS COS INC COM USDL 1 968.00 81 691.68  0.02
USD  WILLIAMS-SONOMA IN COM USDO.01 88.00 25 803.36 0.0l
USD  WORKDAY INC COM USDO.001 CL A 347.00 73 373.15  0.02
USD WP CAREY INC COM USDO.001 368.00 20 755.20  0.00
USD  WYNN RESORTS LTD COM 165.00 15 655.20  0.00
USD  XCEL ENERGY INC COM 2 798.00 155 149.10  0.03
USD  XYLEM INC COM USDO.01 Wi 398.00 56 125.96 0.0l
USD  YUM BRANDS INC COM 383.00 52 635.69 0.0l
USD  ZEBRA TECHNOLOGIES CORP CL A 89.00 27 798.26 0.0l
USD  ZILLOW GROUP INC COM USDO.0001 CLASS C WI 254.00 10 401.30  0.00
USD  ZIMMER BIOMET HOLDINGS INC COM USDO.01 336.00 38 690.40  0.01
USD  ZOETIS INC COM USD0.01 CL <A~ 722.00 122 422.32  0.03
USD  ZOOM VIDEO COMMUNI COM USDO.001 CL A 352.00 21 591.68  0.00
USD  ZSCALER INC COM USDO.001 145.00 24 644.20  0.01
97 801 516.96  21.36

USD  MERCADOLIBRE INC COM STK USDO.001 77.00 132 869.66  0.03
132 869.66  0.03

160 247 566.59  35.00

GBP  SEGRO PLC REIT 4 049.00 46 974.06  0.01
46 974.06 0.0l

USD  EQUITY RESIDENTIAL SBI USDO.01 551.00 35 831.53 0.0l
USD  VENTAS INC REIT 642.00 32 266.92  0.01
68 098.45  0.02

115 072.51  0.03

EUR  ALSTOM SA RIGHTS 10.06.24 323.00 346.58  0.00
346.58  0.00

GBP  NATIONAL GRID PLC RIGHTS 10.06.24 7 067.00 17 640.00  0.00

17 640.00 0.00

17 986.58 0.00
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Lux
T-bill
usD
usD AMERICA, UNITED STATES OF TB 0.00000% 13.07.23-11.07.24 4 770 000.00 4 743 465.54 1.04
4 743 465.54 1.04
T-bill 4 743 465.54 1.04
T-note
usD
usD AMERICA, UNITED STATES OF 5.25000% 99-15.02.29 3 000 000.00 3 095 976.57 0.68
usD AMERICA, UNITED STATES OF 5.37500% 01-15.02.31 3 000 000.00 3 165 468.75 0.69
usD AMERICA, UNITED STATES OF 3.50000% 09-15.02.39 500 000.00 444 960.94 0.10
usD AMERICA, UNITED STATES OF 3.12500% 12-15.02.42 120 000.00 97 256.25 0.02
usD AMERICA, UNITED STATES OF 3.87500% 23-15.08.33 2 500 000.00 2 382 421.88 0.52
usD AMERICA, UNITED STATES OF 4.62500% 23-30.09.30 1 100 000.00 1 106 488.28 0.24
usD AMERICA, UNITED STATES OF 4.00000% 24-15.02.34 250 000.00 240 351.56 0.05
usD AMERICA,UNITED STATES OF 4.12500% 22-15.11.32 3 000 000.00 2 921 484.36 0.64
13 454 408.59 2.94
T-note 13 454 408.59 2.94
178 578 499.81  39.01
T-bill
usD
usD AMERICA, UNITED STATES OF TB 0.00000% 15.06.23-13.06.24 6 200 000.00 6 190 932.50 1.35
usD AMERICA, UNITED STATES OF TB 0.00000% 10.08.23-08.08.24 4 670 000.00 4 625 094.07 1.01
usD AMERICA, UNITED STATES OF TB 0.00000% 18.04.24-17.10.24 5 130 000.00 5 029 062.48 1.10
usD UNITED STATES TREASURY BILL TB 0.00000% 14.03.24-12.09.24 5 240 000.00 5 163 333.72 1.13
21 008 422.77 4.59
T-bill 21 008 422.77 4.59
21 008 422.77 4.59
EUR FERROVIAL SE (STOCK DIVIDEND) RIGHTS 05.06.24 1 044.00 343.76 0.00
EUR NN GROUP NV (STOCK DIVIDEND) RIGHTS 13.06.24 1 655.00 3 737.07 0.00
EUR UNIVERSAL MUSIC GROUP (STOCK DIVIDEND) RIGHTS 04.06.24 2 140.00 627.26 0.00
4 708.09 0.00
usD ABIOMED INC RIGHTS 22-PRP 127.00 222.25 0.00
222.25 0.00
4 930.34 0.00
4 930.34 0.00

196/537



EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

Lux
2010 12 17 41 (De) UCITS UCls
usD NEUBERGER BERMAN EUROPE LTD-STRATEGIC INC FD-1-ACC 2 064 752.00 27 502 496.64 6.01
usD PIMCO GIS DIVERSIFIED INCOME FUND-INSTITUIONAL CLASS-USD-
ACC 703 264.00 18 334 092.48 4.00

45 836 589.12 10.01

usD UBS (LUX) BD SICAV-ASIAN INVEST GR BDS SUSTAIN (USD) U-X-

ACC 559.00 6 913 555.48 1.51
usD UBS (LUX) BD SICAV-USD INVES GRA CORPOR SUSTAI (USD) U-X-

ACC 3 616.00 43 534 036.48 9.51
usD UBS (LUX) BOND SICAV - USD HIGH YIELD U-X-ACC 1 192.00 27 559 934.00 6.02
usb UBS (LUX) BOND SICAV - ASIAN HIGH YIELD U-X-ACC 261.00 2 258 850.60 0.49
usD UBS (LUX) BOND SICAV-SHORT DURATION H Y SUST (USD) I-X-

ACC 262 357.00 38 868 189.55 8.49
usD UBS (LUX) EMERGING ECONOMIES FUND-GLOBAL BONDS (USD)-U-X

ACC 1 143.00 16 104 950.01 3.52
usD UBS (LUX) INST SICAV - EMG MKTS EQTY PASS (USD) U-X-ACC 1723.71 24 750 746.17 5.41
usb UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 738.00 9 090 263.34 1.99
EUR UBS (LUX) MONEY MARKET FUND - EUR U-X-ACC 386.00 4 453 184.42 0.97
usD UBS (LUX) SICAV 1 - MEDIUM TERM USD CORP BDS (USD) U-X-

ACC 850.00 9 197 646.00 2.01
usD UBS LUX BOND SICAV-EMERGING ECONOMIES CORP USD-1-X-ACC 121 563.00 16 077 922.38 3.51

198 809 278.43  43.43

usb ISHS SOUTHEAST AS TRST - ISH BAR CAP USD AS HI YI BD IDX
ETF 1 411 673.00 9 345 275.26 2.04
9 345 275.26 2.04
253 991 142.81  55.48

2010 12 17 41 (Le)

UCITS/ Ucls 253 991 142.81  55.48
AUD  UBS/S&P/ASX 200 INDEX CALL 7981.53590 12.06.24 -800.00 -1391.11  0.00
AUD  UBS/S&P/ASX 200 INDEX CALL 7876.81360 26.06.24 -780.00 -17 435.07  0.00

-18 826.18  0.00
EUR  MS/EURO STOXX 50 PUT 4937.40660 05.06.24 -210.00 -1862.47  0.00
EUR  RBC/EURO STOXX 50 CALL 5243.72520 12.06.24 -1 190.00 -551.55  0.00
EUR  TDB/EURO STOXX 50 PUT 4998.88200 12.06.24 -230.00 -11 708.60  0.00
EUR  HSBC/EURO STOXX 50 PUT 4924.66660 18.06.24 -110.00 -3 446.32  0.00
EUR  MORGAN STANLEY/EURO STOXX 50 CALL 5097.20640 26.06.24 -1 190.00 -25 930.23  -0.01
EUR  MS/EURO STOXX 50 PUT 4863.93600 26.06.24 -220.00 -5 831.43  0.00

-49 330.60  -0.01
GBP  RBC/FTSE 100 INDEX CALL 8690.72820 12.06.24 -380.00 -138.43  0.00
GBP  RBC/FTSE 100 INDEX CALL 8404.01290 26.06.24 -380.00 -20 944.82  0.00

-21 083.25 0.00
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Lux

JPY RBC/TOPIX INDEX (TOKYO) CALL 2829.26420 12.06.24 -323 930.00 -14 830.03 0.00
JPY TDB/TOPIX INDEX (TOKYO) CALL 2838.65040 26.06.24 -303 460.00 -29 407.42  -0.02
-44 237.45  -0.02

uUsD GS/S&P 500 INDEX PUT 5083.91660 05.06.24 -320.00 -50.76 0.00
UsD TDB/S&P 500 INDEX CALL 5338.11240 05.06.24 -3 430.00 -5 802.63 0.00
UsD MS/S&P 500 INDEX CALL 5462.08640 12.06.24 -3 420.00 -2 893.76 0.00
usD RBC/MSCI EM INDEX CALL 1131.81340 12.06.24 -11 860.00 -601.78 0.00
UsD TDB/S&P 500 INDEX PUT 5201.98700 12.06.24 -500.00 -8 772.65 0.00
usD MORGAN STANLEY/S&P 500 INDEX CALL 5455.60630 18.06.24 -3 420.00 -9 225.86 0.00
UsD TDB/S&P 500 INDEX PUT 5200.86980 18.06.24 -370.00 -8 736.84 0.00
UsD TDB/S&P 500 INDEX CALL 5414.42460 26.06.24 -3 310.00 -42 040.11  -0.02
usD TDB/S&P 500 INDEX PUT 5161.61100 26.06.24 -430.00 -9 850.04 0.00
usD UBS/MSCI EM INDEX CALL 1102.50170 26.06.24 -11 300.00 -22 757.52 0.00
-110 731.95  -0.02

-244 209.43  -0.05

-244 209.43  -0.05

453 338 786.30  99.03

UsD UBS/FTSE EEPRA NAREIT DVLPD TR EQS REC PERF 23-26.11.24 19 100 213.26 -313 163.25  -0.07

USD UBS/FTSE EEPRA NAREIT DVLPD TR EQS PAYER 3ML 23-26.11.24

-313 163.25  -0.07

-313 163.25  -0.07
-313 163.25  -0.07
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Lux

S6D 73 820 000.00 usD 54 658 727.26 20.6.2024 2389.66  0.00
USD 8 704 574.11 JPY 1 352 464 411.00 27.6.2024 64 321.45  0.01
UsD 107 910.31 ILS 400 000.00 27.6.2024 286.50  0.00
USD 2 770 830.88 CAD 3 784 991.00 27.6.2024 -7176.97  0.00
USD 13 072 434.31 GBP 10 413 496.81 27.6.2024 -187 743.04  -0.04
UsD 234 838.85 NZD 390 000.00 27.6.2024 -4 777.76  0.00
USD 1 130 212.68 SEK 12 250 000.00 27.6.2024 .36 021.14  -0.01
UsD 2 454 458.69 SGD 3 315 000.00 27.6.2024 -1046.73  0.00
UsD 277 800.57 NOK 3 000 000.00 27.6.2024 -8 053.95  0.00
USD 260 977.55 DKK 1 800 000.00 27.6.2024 -1378.14  0.00
USD 12 331 107.83 AUD 18 634 561.22 27.6.2024 -71 022.09  -0.02
UsD 2 500 864.39 HKD 19 507 627.54 27.6.2024 5496.65  0.00
USD 26 057 232.75 EUR 24 091 980.07 27.6.2024 -126 514.50  -0.03
USD 3 793 502.48 CHF 3 429 000.00 27.6.2024 218 569.48  0.00
SGD 1 586 600.00 usD 1 175 539.65 20.6.2024 -718.08 0.0
SGD 201 100.00 usD 149 626.06 20.6.2024 -718.57 0.0
USD 245 674.40 SGD 330 000.00 20.6.2024 1320.99  0.00
USD 179 671.43 HKD 1 400 000.00 27.6.2024 586.87  0.00
SGD 247 900.00 usD 184 145.13 20.6.2024 -583.89 0.0
HKD 1 860 000.00 usD 237 936.25 4.6.2024 -186.44 0.0
-390 108.66  -0.09
4829 216.51°  1-0°
335 633.67  0.08
457 800 364.57  100.00

2024 31 550,000.00
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Lux
2024 31
2010 12 17 41 (De) UCITS UCIs

usD FEDERATED HERMES SDG ENGAGEMENT HIGH-M- USD 850 138.00 1 871 578.81 2.55
UsD NEUBERGER BERMAN GLOBAL HIGH YIELD SDG ENGAGEMENT FU-14-

UsD 167 602.00 1 841 945.98 2.51
UsD RECORD UCITS ICAV-RECORD EM SUSTAINABLE FINANCE FUND-A-

usD 19 480.00 2 177 141.29 2.97
UsD UBS IRL ETF PIC-MSCI ACWI ESG UNIVERSAL UCITS ETF A-DIST 155 684.00 2 615 802.57 3.56
usD UBS IRL ETF PLC-MSCI ACWI SOCIALLY RES UCITS ETF-A-DIST-

UsD 14 193.00 274 066.83 0.37

8 780 535.48  11.96

UsD FOCUSED FUND - CORPORATE BOND SUSTAINABLE USD U-X-ACC 187.00 1 837 099.22 2.50
UsD FOCUSED SICAV - US CORPORATE BOND SUSTAINABLE USD U-X-ACC 189.00 1 842 315.30 2.51
uUsD FOCUSED SICAV - WORLD BANK LONG TERM BOND USD U-X-ACC 1 027.00 9 128 581.93  12.43
uUsD FOCUSED SICAV - WORLD BANK BOND USD U-X-ACC 716.00 7 054 561.84 9.61
UsD SUSTAINABLE DEVELOPMNT BK BD 1-5 IDX FD-SHS-(USD) U-X-

ACC-CAP 196 858.00 2 068 072.03 2.82
UsD SUSTAINABLE DEVELOPMNT BK BD 5-10 IDX FD-SHS-(USD) U-X-

ACC-CAP 449 745.00 4 556 996.24 6.21
uUsD UBS (LUX) BD SICAV-USD INVES GRA CORPOR SUSTAI (USD) U-X-

ACC 1 104.00 13 291 365.12  18.11
EUR UBS (LUX) BOND SICAV-GREEN SOC SUSTAINABLE BDS(EUR)I-X-

ACC 3 000.00 324 800.66 0.44
EUR UBS (LUX) BOND SICAV - GREEN SOC SUSTAINABLE BD(EUR)U-X-

ACC 1 112.50 10 726 212.45  14.61
UsD UBS (LUX) EQUITY FUND-GLBAL SUSTAINABLE IMPRO (USD) U-X-

ACC 125.00 1 304 793.75 1.78
UsD UBS (LUX) EQUITY SICAV - GL HI DIV (USD)-I-X-ACC 3 498.00 1 086 408.84 1.48
UsD UBS (LUX) EQUITY SICAV - GLOBAL OPPORTUNITY (USD) U-X-ACC 100.00 1 314 290.00 1.79
UsD UBS (LUX) EQUITY SICAV - ACTIVE CLIMATE AWARE (USD) I-X-

ACC 8 244.00 1 319 287.32 1.80
UsD UBS (LUX) EQUITY SICAV - LONG TERM THEMES (USD) U-X-ACC 121.00 1 298 967.67 1.77
UsD UBS (LUX) EQUITY SICAV - ENGAGE FOR IMPACT (USD) U-X-ACC 401.00 3 939 853.07 5.37
usD UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 227.50 2 802 215.33 3.82

63 895 820.77  87.05
72 676 356.25 99.01

2010 12 17 41 (Le)

UcITS/ UCls 72 676 356.25  99.01
USD  S&P 500 INDEX CALL 5035.00000 21.06.24 3.00 65 952.00  0.09
65 952.00  0.09

65 952.00  0.09

65 952.00  0.09

72 742 308.25  99.10

USD  US 5YR TREASURY NOTE FUTURE 30.09.24 42.00 -4.249.99  -0.01

-4 249.99  -0.01
-4 249.99  -0.01
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-4 249.99 -0.01
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Lux
BRL 3 706 000.00 usD 726 203.89 13.6.2024 -21 855.11  -0.03
UsD 734 636.71 JPY 114 143 437.00 27.6.2024 5 428.51 0.01
usD 59 232.79 SGD 80 000.00 27.6.2024 -25.26 0.00
usD 691 511.93 GBP 550 858.17 27.6.2024 -9931.32  -0.01
UsD 122 274.66 SEK 1 325 294.43 27.6.2024 -3.897.03 -0.01
usD 86 311.88 NOK 932 091.86 27.6.2024 -2 502.34 0.00
UsD 377 375.31 CAD 515 499.58 27.6.2024 -977.47 0.00
UsD 25 290.34 NZD 42 000.00 27.6.2024 -514.53 0.00
AUD 2 225 643.45 usD 1 472 782.16 27.6.2024 8 482.62 0.01
uUsD 68 484.07 HKD 534 200.00 27.6.2024 150.52 0.00
UsD 65 969.33 DKK 455 000.00 27.6.2024 -348.36 0.00
UsD 13 541 443.12 EUR 12 520 139.07 27.6.2024 -65 747.15  -0.09
UsD 1 785 831.14 CHF 1 614 237.77 27.6.2024 -8 741.78  -0.01
CHF 675 000.00 EUR 682 086.19 27.6.2024 9 090.41 0.01

-91 388.29  -0.12

1 405 065.66 1.91
-651 292.52  -0.88
73 400 443.11 100.00
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Lux

2024 31

AUD AMPOL LTD NPV 293.00 6 765.53 0.00
AUD ANZ GROUP HLDGS LI NPV 3 379.00 63 483.51 0.02
AUD APA GROUP NPV 1 446.00 7 924.10 0.00
AUD ARISTOCRAT LEISURE NPV 650.00 19 422.45 0.01
AUD ASX LTD NPV 201.00 8 334.64 0.00
AUD AURIZON HOLDINGS NPV 2 722.00 6 661.78 0.00
AUD BHP GROUP LTD NPV 5 753.00 170 296.71 0.04
AUD BLUESCOPE STEEL NPV 444 .00 6 242.27 0.00
AUD BRAMBLES LTD NPV 1 508.00 14 281.23 0.00
AUD CAR GROUP LTD NPV 328.00 7 610.78 0.00
AUD CMNWLTH BK OF AUST NPV 1 915.00 152 242.65 0.04
AUD COCHLEAR LTD NPV 72.00 15 445.33 0.01
AUD COLES GROUP LTD NPV 1 534.00 16 751.47 0.01
AUD COMPUTERSHARE LTD NPV(POST REC) 622.00 10 978.57 0.00
AUD CSL NPV 555.00 103 385.68 0.03
AUD DEXUS NPV (STAPLED) 1 293.00 5 830.19 0.00
AUD ENDEAVOUR GROUP LI NPV 2 205.00 7 273.52 0.00
AUD FORTESCUE LTD NPV 1 983.00 32 626.97 0.01
AUD GOODMAN GROUP (STAPLED SECURITY) 1 876.00 41 820.68 0.01
AUD GPT GROUP NPV (STAPLED SECURITIES) 2 709.00 7 548.79 0.00
AUD INSURANCE AUST GRP NPV 2 795.00 11 524.65 0.00
AUD MACQUARIE GP LTD NPV 405.00 51 431.48 0.01
AUD MEDIBANK PRIVATE L NPV 4 114.00 10 177.98 0.00
AUD MINERAL RESS LTD NPV 186.00 8 864.29 0.00
AUD MIRVAC GROUP STAPLED SECURITIES 5 904.00 7 695.85 0.00
AUD NATL AUSTRALIA BK NPV 3 500.00 78 931.46 0.02
AUD NTHN STAR RES LTD NPV 1 351.00 12 893.22 0.00
AUD ORICA LIMITED NPV 450.00 5 482.67 0.00
AUD ORIGIN ENERGY NPV 2 125.00 14 400.83 0.00
AUD PILBARA MINERALS L NPV 3 588.00 9 043.70 0.00
AUD PRO MEDICUS NPV 62.00 4 952.92 0.00
AUD QANTAS AIRWAYS NPV 847.00 3 464.28 0.00
AUD QBE INS GROUP NPV 1 646.00 19 485.17 0.01
AUD RAMSAY HEALTH CARE NPV 214.00 6 704.73 0.00
AUD REA GROUP LIMITED NPV 48.00 5 960.23 0.00
AUD REECE AUSTRALIA NPV 169.00 2 917.73 0.00
AUD RIO TINTO LIMITED NPV 415.00 35 592.41 0.01
AUD SANTOS LIMITED NPV 3 732.00 18 937.41 0.01
AUD SCENTRE GROUP NPV STAPLED UNIT 7 107.00 14 888.51 0.01
AUD SEEK LIMITED NPV 358.00 5 342.69 0.00
AUD SEVEN GROUP HLDGS NPV 178.00 4 639.27 0.00
AUD SONIC HEALTHCARE NPV 436.00 7 054.77 0.00
AUD SOUL PATTINSON(WH) NPV 252.00 5 202.07 0.00
AUD SOUTH32 LTD NPV 5 585.00 14 745.79 0.00
AUD STOCKLAND NPV (STAPLED) 3 407.00 10 196.21 0.00
AUD SUNCORP GROUP LTD NPV 1 496.00 15 829.09 0.01
AUD TELSTRA GROUP LTD NPV 5 573.00 12 860.94 0.00
AUD THE LOTTERY CORPOR NPV 3 003.00 9 726.10 0.00
AUD TRANSURBAN GROUP STAPLED UNITS NPV 3 573.00 29 726.56 0.01
AUD TREASURY WINE ESTA NPV 972.00 7 324.04 0.00
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Lux
AUD VICINITY CENTRES NPV (STAPLED SECURITY) 5 992.00 7 770.71 0.00
AUD WESFARMERS LTD NPV 1 308.00 56 446.86 0.02
AUD WESTPAC BKG CORP NPV 3 940.00 68 075.32 0.02
AUD WISETECH GLOBAL LT NPV 202.00 12 986.66 0.00
AUD WOODSIDE ENERGY GROUP LTD 1 103.00 20 319.34 0.01
GBP WOODSIDE ENERGY GROUP LTD 1 021.00 18 719.10 0.01
AUD WOOLWORTHS GRP LTD NPV 1 371.00 28 812.36 0.01
1 364 054.25 0.34
EUR ERSTE GROUP BK AG NPV 380.00 18 605.01 0.01
EUR OMV AG NPV(VAR) 161.00 8 081.90 0.00
EUR VERBUND AG CLASS ~ A= NPV 93.00 7 652.83 0.00
EUR VOESTALPINE AG NPV 186.00 5 423.61 0.00
39 763.35 0.01
EUR AGEAS NPV 192.00 9 525.49 0.00
EUR ANHEUSER-BUSCH IN NPV 982.00 61 426.33 0.02
EUR ELIA SYS OPERATOR NPV 47.00 4 765.57 0.00
EUR GPE BRUXELLES LAM NPV 114.00 8 687.84 0.00
EUR KBC GROUP NV NPV 285.00 20 686.22 0.01
EUR SA D~ IETEREN NV NPV 28.00 6 067.20 0.00
EUR SOFINA NPV 20.00 4 824.41 0.00
EUR SYENSQO SA NPV 86.00 8 535.12 0.00
EUR UCB NPV 135.00 18 854.43 0.01
EUR UMICORE NPV 282.00 5 550.30 0.00
EUR WAREHOUSES DE PAUW NPV (POST SPLIT) 204.00 5 926.33 0.00
154 849.24 0.04
EUR AEGON LIMITED EURO.12 1 475.00 9 517.89 0.00
9 517.89 0.00
CAD 1ST QUANTUM MINLS COM NPV 670.00 8 606.32 0.00
CAD AGNICO EAGLE MINES LTD COM 554.00 37 775.96 0.01
CAD AIR CANADA VAR VTG SHS NPV 230.00 3 070.83 0.00
CAD ALIMENTATION COUCH COM NPV 847.00 49 428.79 0.01
CAD ALTAGAS LTD COM NPV 325.00 7 331.36 0.00
CAD ARC RESOURCES COM NPV 667.00 12 619.25 0.00
CAD BANK NOVA SCOTIA HALIFAX COM 1 372.00 64 938.88 0.02
CAD BANK OF MONTREAL COM NPV 819.00 73 028.98 0.02
CAD BARRICK GOLD CORP COM NPV 1 945.00 33 174.08 0.01
CAD BCE INC COM NEW 52.00 1 778.41 0.00
CAD BROOKFIELD ASSET.M CLASS A LTD VOTING SHS 387.00 15 188.72 0.00
CAD BROOKFIELD CORP CLASS A LID VOTIONG SHS 1 573.00 68 486.63 0.02
CAD BRP INC SUB VTG NPV 57.00 3 560.96 0.00
CAD CAE INC COM NPV 309.00 5 800.76 0.00
CAD CAMECO CORP COM 475.00 26 353.85 0.01
CAD CANADIAN NAT RES LTD COM 1 218.00 93 551.41 0.02
CAD CANADIAN NATL RY CO COM 618.00 78 658.25 0.02
CAD CANADIAN PAC KANS COM NPV 1 055.00 83 965.04 0.02
CAD CANADIAN TIRE LTD CL A 70.00 6 985.88 0.00
CAD CANADIAN UTILS LTD CL A 159.00 3 625.22 0.00
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Lux

CCL INDUSTRIES INC =B = NON-VTG COM NPV
CDN IMPERIAL BK OF COMMERCE COM
CENOVUS ENERGY INC COM NPV

CGI INC COM NPV SUB VOTING SHARES C
CONSTELLATION SOFT COM STK NPV
DESCARTES SYSTEMS COM NPV
DOLLARAMA INC COM NPV

ELEMENT FLEET MGMT COM NPV

EMERA INC COM

EMPIRE LTD CL A

ENBRIDGE INC COM NPV

FAIRFAX FINL HLDGS SUB-VTG COM NPV
FIRSTSERVICE CORP COM NPV

FORTIS INC COM NPV

FRANCO NEVADA CORP COM NPV

GFL ENVIRON INC COM NPV SUB VTG SHS
GILDAN ACTIVEWEAR INC COM

GREAT WEST LIFECO INC COM

HYDRO ONE INC COM NPV

IA FINANCIAL CORP COM NPV

IGM FINANCIAL INC COM

IMPERIAL OIL LTD COM NEW

INTACT FINL CORP COM NPV

IVANHOE MINES LTD COM NPV CL= A~
KEYERA CORPORATION COM NPV
KINROSS GOLD CORP COM NPV

LOBLAW COS LTD COM

LUNDIN MINING CORP COM

MAGNA INTL INC COM NPV

MANULIFE FINL CORP COM

MEG ENERGY CORP COM NPV

METRO INC CL A SUB

NATL BK OF CANADA COM NPV
NORTHLAND POWER IN COM NPV
NUTRIEN LTD NPV

ONEX CORP SUB VTG

OPEN TEXT CO COM NPV

PAN AMER SILVER COM NPV

PARKLAND CORP. COM NPV

PEMBINA PIPELINE C COM NPV

POWER CORP CDA COM

QUEBECOR INC CL B

RB GLOBAL INC COM NPV

RESTAURANT BRANDS COM NPV

ROGERS COMMUNICATIONS INC

ROYAL BK OF CANADA COM NPV
SAPUTO INC COM

SHOPIFY INC COM NPV CL A

STANTEC INC COM NPV

SUN LIFE FINL INC COM

SUNCOR ENERGY INC COM NPV = NEW =
TC ENERGY CORPORAT COM NPV

TECK RESOURCES LTD CLASS =B~ SUB-VTG COM NPV
TELUS CORPORATION NPV

TFI INTERNATIONAL COM NPV
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9 482.45 0.00
52 402.20 0.01
33 012.83 0.01
22 314.01 0.01
66 746.64 0.02

9 048.37 0.00
30 945.24 0.01

9 328.03 0.00

9 261.17 0.00

3 055.72 0.00
88 097.64 0.02
29 264.62 0.01

7 779.99 0.00
21 953.56 0.01
27 555.71 0.01

6 295.71 0.00

6 617.19 0.00
10 046.44 0.00
10 397.14 0.00

7 030.72 0.00

3 312.06 0.00
16 177.75 0.01
33 792.38 0.01
10 755.68 0.00

6 089.35 0.00
11 458.58 0.00
19 857.90 0.01

8 518.12 0.00
14 339.01 0.00
52 613.73 0.01

5 947.74 0.00
14 279.31 0.00
32 729.83 0.01

5 203.48 0.00
32 167.13 0.01

5 599.52 0.00

9 566.64 0.00
10 347.14 0.00

2 885.23 0.00
23 213.70 0.01
17 852.44 0.01

3 880.72 0.00
14 533.98 0.00
22 419.70 0.01
16 442.42 0.01

174 865.57 0.04

6 474.42 0.00
81 183.67 0.02
11 216.67 0.00
31 570.48 0.01
59 631.88 0.02
45 305.36 0.01
28 342.48 0.01

9 058.36 0.00
13 626.54 0.00
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Lux

CAD THOMSON-REUTERS CP NPV POST REV SPLIT 187.00 32 174.73 0.01
CAD TMX GROUP LTD COM NPV 385.00 10 331.44 0.00
CAD TOROMONT INDS LTD COM 100.00 8 732.71 0.00
CAD TORONTO-DOMINION COM NPV 2 022.00 113 029.67 0.03
CAD TOURMALINE OIL CP COM NPV 401.00 19 888.94 0.01
CAD WEST FRASER TIMBER COM NPV 73.00 5 838.82 0.00
CAD WESTON GEORGE LTD COM 67.00 9 517.57 0.00
CAD WHEATON PRECIOUS M COM NPV 506.00 27 710.01 0.01
CAD WSP GLOBAL INC COM NPV 140.00 21 054.18 0.01
2 242 102.00 0.55

DKK A.P. MOELLER-MAERSK SER = B = DKK1000 4.00 7 256.90 0.00
DKK A.P. MOLLER-MAERSK <A = DKK1000 4.00 7 009.48 0.00
DKK CARLSBERG SER = B = DKK20 120.00 16 225.42 0.00
DKK COLOPLAST DKK1 B 143.00 17 166.58 0.01
DKK DANSKE BANK A/S DKK10 824.00 25 269.16 0.01
DKK DEMANT A/S DKKO.20 111.00 5 315.18 0.00
DKK DSV A/S DKK1 196.00 30 067.39 0.01
DKK GENMAB AS DKK1 75.00 21 144.13 0.01
DKK NOVO NORDISK A/S DKKO.1 B 3 713.00 501 122.87 0.12
DKK NOVONESIS B SER = B ~ DKK2 420.29 24 994.74 0.01
DKK ORSTED A/S DKK10 200.00 12 193.81 0.00
DKK PANDORA A/S DKK1 93.00 15 214.17 0.00
DKK ROCKWOOL INTL SER * B = DKK10 12.00 5 030.06 0.00
DKK TRYG A/S DKK5 366.00 7 521.68 0.00
DKK VESTAS WIND SYSTEM DKKO.20 (POST SPLIT) 1 128.00 31 661.23 0.01
727 192.80 0.18

EUR ELISA OYJ NPV 138.00 6 397.01 0.00
EUR FORTUM 0YJ EUR3.40 440.00 6 694.46 0.00
EUR KESKO OYJ EUR2 SER~Z B~ 249.00 4 519.66 0.00
EUR KONE CORPORATION NPV ORD =B~ 391.00 19 860.93 0.01
EUR METSO CORPORATION RG 789.00 9 584.66 0.00
EUR NESTE OIL OYJ NPV 513.00 10 728.93 0.00
EUR NOKIA OYJ NPV 5 981.00 23 316.27 0.01
SEK NORDEA HOLDING ABP NPV 3 490.00 42 807.02 0.01
EUR ORION CORP SER ” B = NPV 128.00 5 208.10 0.00
EUR SAMPO PLC NPV A 498.00 21 322.40 0.01
EUR STORA ENSO 0YJ NPV SER=R= 643.00 9 360.73 0.00
EUR UPM-KYMMENE CORP NPV 609.00 23 238.73 0.01
EUR WARTSILA 0YJ ABP SER ~ B = EUR3.50 543.00 11 320.98 0.00
194 359.88 0.05

EUR ACCOR EUR3 207.00 8 964.05 0.00
EUR ADP EUR3 50.00 7 116.11 0.00
EUR AIR LIQUIDE(L ™) EUR5.5 (POST-SUBDIVISION) 585.00 114 605.81 0.03
EUR AIRBUS EUR1 660.00 111 701.73 0.03
EUR ALSTOM EUR7.00 294.00 5 741.80 0.00
EUR AMUNDI EUR2.5 (AIW) 98.00 7 516.37 0.00
EUR ARKEMA EUR10 62.00 6 310.05 0.00
EUR AXA EUR2.29 2 012.00 72 188.71 0.02
EUR BIOMERIEUX NPV (POST SPLIT) 56.00 5 906.10 0.00
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Lux

EUR BNP PARIBAS EUR2 1 151.00 84 592.88 0.02
EUR BOLLORE EUR0.16 960.00 6 430.23 0.00
EUR BOUYGUES EUR1 190.00 7 425.50 0.00
EUR BUREAU VERITAS EURO.12 342.00 10 247.20 0.00
EUR CAPGEMINI EURS 178.00 35 864.75 0.01
EUR CARREFOUR EUR2.50 616.00 10 024.26 0.00
EUR CIE DE ST-GOBAIN EUR4 514.00 44 963.51 0.01
EUR COVIVIO EUR3 32.00 1 660.53 0.00
EUR CREDIT AGRICOLE SA EUR3 1 191.00 19 297.28 0.01
EUR DANONE EUR0.25 714.00 45 825.00 0.01
EUR DASSAULT AVIATION EUR0.80 (POST SUBDIVISION) 20.00 4 320.69 0.00
EUR DASSAULT SYSTEMES EURO.10 747.00 30 061.66 0.01
EUR EDENRED EUR2 257.00 12 010.92 0.00
EUR EIFFAGE EUR4 79.00 8 692.02 0.00
EUR ENGIE EUR1 2 067.00 34 859.54 0.01
EUR ESSILORLUXOTTICA EUR0.18 335.00 74 662.68 0.02
EUR EURAZEO NPV 57.00 4 780.17 0.00
EUR GECINA EUR7.50 34.00 3 654.13 0.00
EUR GETLINK SE EUR0.40 374.00 6 571.34 0.00
EUR HERMES INTL NPV 35.00 82 679.30 0.02
EUR IPSEN EUR1 47.00 6 153.40 0.00
EUR KERING EUR4 86.00 29 614.30 0.01
EUR KLEPIERRE EURL.40 257.00 7 421.38 0.00
EUR L = OREAL EUR0.20 268.00 131 534.34 0.03
EUR LA FRANCAISE DES EUR0.40 (PROMESSES) 134.00 4 794.70 0.00
EUR LEGRAND SA EUR4 305.00 32 812.80 0.01
EUR LVMH MOET HENNESSY EURO.30 308.00 245 724 .69 0.06
EUR MICHELIN (CGDE) EUR0.50 (POST SUBDIVISION) 745.00 30 045.88 0.01
EUR ORANGE EUR4 2 088.00 24 310.71 0.01
EUR PERNOD RICARD EUR1.55 232.00 34 492.12 0.01
EUR PUBLICIS GROUPE SA EUR0.40 257.00 28 681.12 0.01
EUR REMY COINTREAU EUR1.60 19.00 1 763.56 0.00
EUR RENAULT SA EUR3.81 210.00 12 214.95 0.00
EUR REXEL EUR5 207.00 6 249.44 0.00
EUR SAFRAN EUR0.20 379.00 88 089.82 0.02
EUR SANOFI EUR2 1 268.00 123 558.30 0.03
EUR SARTORIUS STEDIM B EUR0.20 (POST SUBD) 34.00 6 741.68 0.00
EUR SCHNEIDER ELECTRIC EURS 609.00 150 374.11 0.04
EUR SEB SA EUR1 30.00 3 693.21 0.00
EUR SOC GENERALE EUR1.25 789.00 23 460.59 0.01
EUR SODEXO EUR4 88.00 8 187.16 0.00
EUR TELEPERFORMANCE EUR2.50 65.00 7 366.88 0.00
EUR THALES EUR3 107.00 19 357.93 0.01
EUR TOTALENERGIES SE EUR2.5 2 410.00 175 317.99 0.05
EUR UNIBAIL-RODAMCO-WE NPV(1 ORD UNIBAIL-R & 1CLS) 115.00 10 069.92 0.00
EUR VEOLIA ENVIRONNEME EUR5 755.00 25 162.58 0.01
EUR VINCI EUR2.50 569.00 70 696.50 0.02
EUR VIVENDI SA EUR5.50 663.00 7 269.50 0.00

2 183 833.88 0.54
EUR ADIDAS AG NPV (REGD) 184.00 46 242.22 0.01
EUR ALLIANZ SE NPV(REGD)(VINKULIERT) 438.00 127 574.72 0.03
EUR BASF SE NPV 1 016.00 53 394.76 0.01
EUR BAYER AG NPV (REGD) 1 073.00 32 895.33 0.01
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EUR  BAYERISCHE MOTOREN WERKE AG EURL 359.00 36 315.08  0.01
EUR  BAYERISCHE MOTORENWERKE AG EURL 72.00 6 909.63  0.00
EUR  BECHTLE AG NPV 114.00 5524.57  0.00
EUR  BEIERSDORF AG NPV 114.00 17 864.53 0.0l
EUR  BRENNTAG AG 139.00 9 956.28  0.00
EUR  CARL ZEISS MEDITEC NPV 47.00 4319.11  0.00
EUR  COMMERZBANK AG NPV 220.00 20 581.67  0.01
EUR  CONTINENTAL AG ORD NPV 138.00 9324.35  0.00
EUR  COVESTRO AG NPV 219.00 11 742.29  0.00
EUR  CTS EVENTIM NPV 46.00 3965.05  0.00
EUR  DAIMLER TRUCK HOLD NPV (YOUNG SHARE) 606.00 25 768.91  0.01
EUR  DELIVERY HERO SE NPV 187.00 5665.93  0.00
EUR  DEUTSCHE BANK AG NPV(REGD) 191.00 36 215.80 0.0l
EUR  DEUTSCHE BOERSE AG NPV(REGD) 210.00 41 696.81  0.01
EUR  DEUTSCHE LUFTHANSA ORD NPV (REGD)(VINK) 644.00 4 489.79  0.00
EUR  DEUTSCHE POST AG NPV(REGD) 110.00 46 585.92  0.01
EUR  DEUTSCHE TELEKOM NPV(REGD) 584.00 86 725.72  0.02
EUR  DR.ING. F.PORSCHE NON-VTG PRF NPV 120.00 9 887.64  0.00
ELR  E.ON SE NPV 519.00 33581.21 0.0l
EUR  EVONIK INDUSTRIES NPV 255.00 5583.62  0.00
EUR  FRESENIUS MED CARE NPV 237.00 10 080.51  0.00
EUR  FRESENIUS SE & CO. KGAA NPV 485.00 15 416.39  0.00
EUR  GEA GROUP AG NPV 197.00 8 186.68  0.00
EUR  HANNOVER RUECKVERS ORD NPV(REGD) 68.00 16 845.91 0.0l
EUR  HEIDELBERG MATER NPV 158.00 16 418.35  0.00
EUR  HENKEL AG & CO KGAA 120.00 9588.02  0.00
EUR  HENKEL AG&CO. KGAA NON-VTG PRF NPV 180.00 16 242.31  0.00
EUR  INFINEON TECHNOLOG AG NPV (REGD) 471.00 58 806.50  0.02
EUR  KNORR BREMSE AG NPV 75.00 5748.25  0.00
EUR  LEG IMMOBILIEN SE NPV 79.00 6 967.34  0.00
EUR  MERCEDES-BENZ ORD NPV(REGD) 876.00 63 145.44  0.02
EUR  MERCK KGAA NPV 140.00 25 305.3¢  0.01
EUR  MTU AERO ENGINES H NPV (REGD) 61.00 15 131.64  0.00
EUR  MUENCHENER RUECKVE NPV(REGD) 154.00 76 552.82  0.02
EUR  NEMETSCHEK SE ORD NPV 69.00 6 258.43  0.00
EUR  PORSCHE AUTO HL SE NON VTG PRF NPV 152.00 8336.37  0.00
EUR  PUMA SE NPV 100.00 5162.03  0.00
EUR  RATIONAL AG NPV 6.00 5074.09  0.00
EUR  RHEINMETALL AG NPV 51.00 29 221.96  0.01
EUR  RWE AG (NEU) NPV 727.00 27 496.82  0.01
EUR  SAP AG ORD NPV 167.00 210 253.93  0.05
EUR  SARTORIUS AG NON VTG PRF NPV 26.00 6 816.48  0.00
EUR  SCOUT24 SE NPV 89.00 6 685.99  0.00
EUR  SIEMENS AG NPV(REGD) 850.00 162 645.68  0.04
EUR  SIEMENS ENERGY AG NPV 615.00 16 570.92  0.01
EUR  SIEMENS HEALTHINEE NPV 320.00 18 543.78  0.01
EUR  SYMRISE AG NPV (BR) 142.00 16 856.87 0.0l
EUR  TALANX AG NPV 67.00 5320.58  0.00
EUR  VOLKSWAGEN AG NON VTG PRF NPV 226.00 28 214.74  0.01
EUR  VOLKSWAGEN AG ORD NPV 33.00 4 696.63  0.00
EUR  VONOVIA SE NPV 781.00 24 418.18  0.01
EUR  ZALANDO SE NPV 282.00 7 423.88  0.00

1617 243.80  0.40
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HKD AIA GROUP LTD NPV 12 800.00 98 903.92 0.03
HKD BOC HONG KONG HLDG HKD5 5 000.00 15 658.25 0.01
HKD CK ASSET HOLDINGS HKD1 2 500.00 9 858.31 0.00
HKD CK HUTCHISON HLDGS HKD1.0 3 000.00 14 610.11 0.01
HKD CK INFRASTRUCTURE HKD1 1 000.00 5 764.79 0.00
HKD CLP HOLDINGS HKD5 2 000.00 15 811.64 0.01
HKD GALAXY ENTERTAINME HKDO.10 2 000.00 9 586.69 0.00
HKD HANG SENG BANK HKD5 800.00 11 105.22 0.00
HKD HENDERSON LAND DEV HKD2 2 000.00 6 212.17 0.00
HKD HKT TRUST AND HKT SHARE STAPLED UNIT 5 000.00 5 809.53 0.00
HKD HONG KONG EXCHANGE HKD1 1 300.00 43 669.27 0.01
UsD HONGKONG LAND HLD ORD USDO.10(SINGAPORE REG) 1 300.00 4 407.00 0.00
HKD HONGKONG&CHINA GAS HKDO.25 13 750.00 10 668.38 0.00
usD JARDINE MATHESON COM USDO.25(BERMUDA REG) 100.00 3 680.00 0.00
HKD MTR CORP HKD1 2 500.00 8 468.24 0.00
HKD POWER ASSETS HOLDINGS LTD HKD1 2 000.00 11 069.43 0.00
HKD SINO LAND CO HKD1 4 781.00 5 072.29 0.00
HKD SITC INTERNATIONAL HKDO.10 2 000.00 5 112.90 0.00
HKD SUN HUNG KAl PROP NPV 1 500.00 14 437.55 0.01
HKD SWIRE PACIFIC <A~ HKDO.60 500.00 4 342.77 0.00
HKD SWIRE PROPERTIES LTD HKD1 1 000.00 1 832.97 0.00
HKD TECHTRONIC INDUSTR NPV 1 500.00 18 348.92 0.01
HKD THE LINK REAL ESTATE INVESTMENT TRUST 2 706.00 11 345.11 0.00
HKD WH GROUP LTD USDO.0001 11 358.00 7 723.62 0.00
HKD WHARF REAL ESTATE HKDO.1 2 000.00 5 790.36 0.00
HKD WHARF(HLDGS) HKD1 1 000.00 2 971.87 0.00
352 261.31 0.09

EUR AIB GROUP PLC ORD EUR0.625 1 216.00 6 890.87 0.00
EUR BANK OF IRELAND GR EUR1 1 206.00 13 766.59 0.00
GBP DCC ORD EUR0.25 124.00 8 983.19 0.00
GBP EXPERIAN ORD USDO0.10 1 042.00 47 853.15 0.01
GBP FLUTTER ENTERTAINM ORD EURO.09 200.00 37 941.36 0.01
AUD JAMES HARDIE ID PLC CUFS EUR0.5 483.00 15 029.84 0.00
EUR KERRY GROUP <A~ ORD EUR0.125(DUBLIN LIST) 198.00 16 723.02 0.01
EUR KINGSPAN GROUP ORD EUR0.13(DUBLIN LISTING) 177.00 16 947.74 0.01
EUR SMURFIT KAPPA GRP ORD EUR0.001 280.00 13 587.37 0.00
177 723.13 0.04

GBP ENTAIN PLC ORD EURO0.01 756.00 6 499.06 0.00
6 499.06 0.00

ILS AZRIELI GROUP 1LS0.01 59.00 3 555.57 0.00
ILS BANK HAPOALIM B.M. ILS1 1 283.00 11 725.40 0.00
ILS BK LEUMI LE ISRAEL ILS1 1 753.00 14 465.80 0.00
usD CHECK POINT SFTWRE ORD 1LS0.01 105.00 15 802.50 0.01
UsD CYBER-ARK SOFTWARE COM 1LS0.01 74.00 16 964.50 0.01
ILS ELBIT SYSTEMS LTD ILS1 31.00 5 857.86 0.00
UsD GLOBAL-E ONLINE LT COM NPV 100.00 3 122.00 0.00
ILS ICL GROUP LTD ILS1 1 022.00 4 755.21 0.00
ILS ISRAEL DISCOUNT BK I1LS0.10 SER~ A= 1 513.00 7 723.00 0.00
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ILS MIZRAHI TEFAHOT BK 1LS0.01 168.00 6 091.77 0.00
ILS NICE LTD ILS1 77.00 14 614.33 0.00
uUsD TEVA PHARMA IND ADR(CNV 1 ORD ILS0.10) 1 300.00 22 009.00 0.01
usD WIX.COM LTD COM 1LS0.01 65.00 10 471.50 0.00

137 158.44 0.03
EUR AMPLIFON EUR0.02 145.00 5 328.40 0.00
EUR ASSIC GENERALI SPA EUR1 1 106.00 28 335.90 0.01
EUR BANCO BPM NPV 1 148.00 8 230.35 0.00
EUR DAVIDE CAMPARI MIL EUR0.01 739.00 7 359.92 0.00
EUR DIASORIN SPA EUR1 31.00 3 329.69 0.00
EUR ENEL EUR1 8 862.00 64 034.63 0.02
EUR ENI SPA EUR1 2 374.00 37 359.30 0.01
EUR FINECOBANK SPA EUR0O.33 756.00 12 183.49 0.00
EUR INFRASTRUTTURE WIR NPV 506.00 5 520.60 0.00
EUR INTESA SANPAOLO NPV 16 792.00 65 735.20 0.02
EUR LEONARDO SPA EUR4.40 425.00 10 874.73 0.00
EUR MEDIOBANCA SPA EUR0.5 609.00 9 599.61 0.00
EUR MONCLER SPA NPV 239.00 15 889.23 0.01
EUR NEXI SPA NPV 513.00 3 391.60 0.00
EUR POSTE ITALIANE SPA NPV 447.00 6 114.32 0.00
EUR PRYSMIAN SPA EUR0.10 287.00 18 700.26 0.01
EUR RECORDATI EUR0.125 138.00 7 250.94 0.00
EUR SNAM EUR1 2 203.00 10 400.97 0.00
EUR TELECOM ITALIA SPA EUR0.55 15 282.00 4 014.81 0.00
EUR TERNA SPA ORD EUR0.22 1 471.00 12 331.40 0.00
EUR UNICREDIT SPA NPV (POST REV SPLIT) 1 711.00 67 583.75 0.02

403 569.10 0.10
JPY 900.00 30 428.59 0.01
JPY 700.00 15 087.34 0.00
JPY 200.00 6 983.36 0.00
JPY 200.00 7 431.35 0.00
JPY 500.00 17 833.85 0.01
JPY 200.00 3 807.95 0.00
JPY 500.00 18 266.57 0.01
JPY 1 400.00 9 131.69 0.00
JPY 200.00 11 072.58 0.00
JPY 2 100.00 20 693.31 0.01
JPY 700.00 12 748.74 0.00
JPY 600.00 26 116.01 0.01
JPY 300.00 5 759.65 0.00
JPY 1 100.00 31 863.57 0.01
JPY 400.00 7 381.72 0.00
JPY 900.00 20 108.18 0.01
JPY 700.00 6 652.77 0.00
JPY 800.00 11 029.30 0.00
JPY 700.00 21 296.89 0.01
JPY 1 300.00 7 813.48 0.00
JPY 200.00 6 215.92 0.00
JPY 1 100.00 29 448.60 0.01
JPY 400.00 6 983.36 0.00
JPY 2 100.00 74 541.35 0.02
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JPY 300.00 43 803.49 0.01
JPY 100.00 10 563.49 0.00
JPY 700.00 18 597.47 0.01
JPY 1 700.00 13 349.45 0.00
JPY 2 100.00 33 983.26 0.01
JPY 200.00 5 291.93 0.00
JPY 100.00 39 129.47 0.01
JPY 1 000.00 17 369.31 0.01
JPY 300.00 12 891.92 0.00
JPY 3 100.00 15 986.76 0.01
JPY 1 100.00 30 792.58 0.01
JPY 200.00 51 175.67 0.01
JPY 100.00 5 947.37 0.00
JPY 1 300.00 29 607.69 0.01
JPY 2 000.00 28 871.42 0.01
JPY 100.00 2 941.87 0.00
JPY 300.00 7 871.07 0.00
JPY 100.00 2 704.51 0.00
JPY 1 100.00 113 013.46 0.03
JPY 5 200.00 58 553.57 0.02
JPY 100.00 3 582.68 0.00
JPY 400.00 48 515.70 0.01
JPY 500.00 4 619.94 0.00
JPY 100.00 4 030.04 0.00
JPY 1 100.00 7 510.90 0.00
JPY 1 100.00 16 964.27 0.01
JPY 600.00 8 006.62 0.00
JPY 1 400.00 66 015.46 0.02
JPY 200.00 3 369.50 0.00
JPY 600.00 14 073.63 0.00
JPY 1 739.00 17 185.83 0.01
JPY 2 500.00 24 101.94 0.01
JPY 200.00 3 844.86 0.00
JPY 2.00 6 592.64 0.00
JPY 1 400.00 39 662.73 0.01
JPY 700.00 10 592.76 0.00
JPY 500.00 8 458.75 0.00
JPY 800.00 14 442.71 0.00
JPY 500.00 21 916.06 0.01
JPY 400.00 5 934.65 0.00
JPY 1 700.00 46 917.81 0.01
JPY 100.00 3 591.59 0.00
JPY 200.00 89 967.86 0.02
JPY 800.00 9 260.24 0.00
JPY 200.00 4 249.58 0.00
JPY 800.00 11 072.58 0.00
JPY 200.00 4 430.30 0.00
JPY 300.00 4 235.26 0.00
JPY 1 000.00 29 253.24 0.01
JPY 100.00 6 977.63 0.00
JPY 1 100.00 15 546.79 0.00
JPY 1 400.00 15 911.42 0.01
JPY 300.00 5 069.52 0.00
JPY 100.00 25 766.01 0.01
JPY 2 800.00 6 644.31 0.00
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JPY 400.00 3 879.22 0.00
JPY 300.00 8 844.70 0.00
JPY 1 600.00 31 155.94 0.01
JPY 400.00 5 645.74 0.00
JPY 600.00 6 328.55 0.00
JPY 100.00 4 098.13 0.00
JPY 200.00 4 476.12 0.00
JPY 400.00 8 369.34 0.00
JPY 1 500.00 7 929.30 0.00
JPY 3 900.00 81 973.34 0.02
JPY 2 200.00 38 219.48 0.01
JPY 1 300.00 21 835.57 0.01
JPY HC 1 000.00 6 621.27 0.00
JPY 3 700.00 32 209.74 0.01
JPY 12 700.00 133 994.72 0.03
JPY 1 500.00 76 076.24 0.02
JPY 200.00 6 046.64 0.00
JPY 3 100.00 28 416.75 0.01
JPY 400.00 13 195.46 0.00
JPY 2 800.00 57 266.86 0.02
JPY 300.00 3 165.23 0.00
JPY 1 500.00 31 318.21 0.01
JPY 2 000.00 37 754.94 0.01
JPY 300.00 22 192.88 0.01
JPY 400.00 6 851.00 0.00
JPY 500.00 24 954.66 0.01
JPY 1 200.00 65 328.20 0.02
JPY 2.00 7 470.81 0.00
JPY 100.00 4 929.84 0.00
JPY 1 200.00 8 071.53 0.00
JPY 2.00 3 298.86 0.00
JPY 200.00 5 899.01 0.00
JPY 1 000.00 21 839.70 0.01
JPY 34 500.00 33 875.40 0.01
JPY 500.00 15 861.15 0.00
JPY 100.00 2 773.87 0.00
JPY 2 800.00 9 949.54 0.00
JPY 200.00 5 037.39 0.00
JPY 100.00 11 053.49 0.00
JPY 200.00 15 266.16 0.00
JPY 3 500.00 21 169.94 0.01
JPY 5.00 4 699.48 0.00
JPY 100.00 2 570.24 0.00
JPY 400.00 10 700.95 0.00
JPY 800.00 12 261.29 0.00
JPY 700.00 8 149.48 0.00
JPY 100.00 12 959.37 0.00
JPY 1 400.00 22 036.34 0.01
JPY 200.00 6 539.18 0.00
JPY 400.00 5 790.83 0.00
JPY 1 200.00 33 500.27 0.01
JPY 1 400.00 30 459.77 0.01
JPY 400.00 9 092.24 0.00
JPY 200.00 3 793.95 0.00
JPY 500.00 20 598.81 0.01
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JPY 400.00 10 275.86 0.00
JPY 2 500.00 22 009.93 0.01
JPY 1 800.00 9 346.78 0.00
JPY 1 700.00 85 981.74 0.02
JPY 1 700.00 31 761.75 0.01
JPY 2 400.00 16 555.41 0.01
JPY 700.00 6 251.87 0.00
JPY 400.00 5 162.11 0.00
JPY 300.00 7 754.62 0.00
JPY 100.00 9 548.51 0.00
JPY 200.00 3 788.86 0.00
JPY 200.00 12 436.92 0.00
JPY 300.00 4 824.21 0.00
JPY 400.00 5 734.83 0.00
JPY 700.00 15 733.24 0.00
JPY 2 600.00 33 553.72 0.01
JPY 300.00 3 031.60 0.00
JPY 300.00 7 766.08 0.00
JPY 100.00 16 347.96 0.01
JPY 2 000.00 74 517.17 0.02
JPY 300.00 13 439.82 0.00
JPY 500.00 15 816.60 0.00
JPY 500.00 5 162.43 0.00
JPY 100.00 50 151.13 0.01
JPY 3 200.00 38 435.84 0.01
JPY 1 200.00 69 047.06 0.02
JPY 1 100.00 23 274.68 0.01
JPY 1 400.00 114 881.16 0.03
JPY 700.00 15 590.70 0.00
JPY 400.00 6 002.10 0.00
JPY 1 200.00 31 163.58 0.01
JPY 800.00 12 953.64 0.00
JPY 300.00 9 764.87 0.00
JPY 1 500.00 98 221.39 0.03
JPY 700.00 16 227.69 0.01
JPY 300.00 9 360.15 0.00
JPY 100.00 3 659.68 0.00
JPY 1 800.00 21 345.25 0.01
JPY 600.00 10 230.68 0.00
JPY 600.00 10 788.13 0.00
JPY 200.00 7 594.26 0.00
JPY 1 800.00 47 799.17 0.01
JPY 500.00 24 980.11 0.01
JPY 1 500.00 25 486.02 0.01
JPY 300.00 5 478.06 0.00
JPY 100.00 3 158.23 0.00
JPY 2 100.00 72 550.19 0.02
JPY 1 900.00 11 360.46 0.00
JPY 500.00 107 003.09 0.03
JPY 400.00 8 972.60 0.00
JPY 500.00 5 838.56 0.00
JPY 300.00 7 769.89 0.00
JPY 1 400.00 7 000.67 0.00
JPY 100.00 2 495.15 0.00
JPY 200.00 18 836.11 0.01
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JPY 12 100.00 261 873.43  0.07
JPY 200.00 12 140.38  0.00
JPY 200.00 9 008.24  0.00
JPY 500.00 16 071.14 0.0l
JPY 500.00 9984.41  0.00
JPY 300.00 5461.83  0.00
JPY 1 000.00 9 752.14  0.00
JPY 200.00 2293.42  0.00
JPY 300.00 11 429.57  0.00
JPY 300.00 7 704.99  0.00
JPY 100.00 3920.58  0.00
JPY 100.00 2 340.51  0.00
4 343 457.78  1.07

EUR  ARCELORMITTAL NPV(POST STOCK SPLIT) 551.00 14 451.68  0.01
EUR  EUROFINS SCIENTIFI EUR0.01 165.00 9 916.30  0.00
EUR  TENARIS S.A. USD1 572.00 9 373.44  0.00
33 741.42  0.01

HKD  SANDS CHINA LTD USDO.01 REG~S~ 2 800.00 6 671.31  0.00
6 671.31  0.00

EUR  ABN AMRO BANK N.V. DR EACH REP SHS 527.00 8 953.54  0.00
EUR  ADYEN NV EUR0.01 24.00 30 869.25  0.01
USD  AERCAP HOLDINGS EUR0.01 234.00 21 694.14  0.01
EUR  AKZO NOBEL NV EUR0.50(POST REV SPLIT) 197.00 13 717.19  0.00
EUR  ARGEN X NV EUR0.10 67.00 24 780.88 0.0l
EUR  ASM INTL NV EUR0.04 54.00 37 530.06 0.0l
EUR  ASML HOLDING NV EURO.09 447.00 422 567.19  0.11
EUR  ASR NEDERLAND N.V. EUR0.16 189.00 9 109.92  0.00
EUR  BE SEMICONDUCTOR EURO.01 83.00 12 164.15  0.00
EUR  EURONEXT EUR1.60 94.00 9219.89  0.00
EUR  EXOR NV EUR0.01 101.00 11 282.53  0.00
EUR  FERRARI NV EURO.OL(NEW) 143.00 58 587.88  0.02
EUR  FERROVIAL SE EUR0.01 592.00 23 303.40 0.0l
EUR  HEINEKEN HOLDING EUR1.6 140.00 11 414.00  0.00
EUR  HEINEKEN NV EUR1.60 319.00 31 818.63 0.0l
EUR  IMCD NV EURO.16 70.00 10 593.28  0.00
EUR  ING GROEP N.V. EUR0.01 3 679.00 65 356.55  0.02
EUR  JDE PEETS N.V. EUR0.01 130.00 2 853.61  0.00
EUR KON KPN NV EURO.04 3 889.00 14 540.22  0.00
EUR  KONINKLIJKE AHOLD EUR0.01 1 076.00 33337.73  0.01
EUR  KONINKLIJKE PHILIPS NV EURO.20 920.00 24 848.95  0.01
EUR NN GROUP N.V. EUR0.12 276.00 12 820.98  0.00
EUR  OCI N.V. EUR0.02 102.00 2 774.92  0.00
EUR  PROSUS N.V. EUR0.05 1 587.00 57 508.64 0.0l
EUR  QIAGEN NV ORD EUR0.01 (POST REV SPLT) 242.00 10 308.94  0.00
EUR  RANDSTAD N.V. EURO.10 121.00 6 357.71  0.00
EUR  STELLANTIS N V COM EUR0.01 2 502.00 54 866.66 0.0l
EUR  UNIVERSAL MUSIC GR EUR10.00 972.00 30 157.71  0.01
EUR  WOLTERS KLUWER EURO.12 280.00 44 394.53  0.01
1097 733.08  0.27
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NZD AUCKLAND INTL NPV 1 495.00 7 164.52 0.00
NZD FISHER & PAYKEL HE NPV 689.00 12 487.99 0.00
NZD MERCURY NZ LTD NPV 818.00 3 357.23 0.00
NZD MERIDIAN ENERGY LT NPV 1 494.00 6 205.10 0.00
NzD SPARK NEW ZEALAND NPV 1 774.00 4 550.52 0.00
AUD XERO LIMITED NPV 157.00 14 095.73 0.01
47 861.09 0.01

NOK AKER BP ASA NOK1 375.00 9 602.15 0.00
NOK DNB BANK ASA NOK12.50 910.00 17 781.38 0.01
NOK EQUINOR ASA NOK2.50 971.00 28 002.28 0.01
NOK GJENSIDIGE FORSIKR NOK2 196.00 3 428.56 0.00
NOK KONGSBERG GRUPPEN NOK5 112.00 9 614.58 0.01
NOK MOWI ASA NOK7.50 503.00 8 995.19 0.00
NOK NORSK HYDRO ASA NOK3.6666 1 405.00 9 488.37 0.00
NOK ORKLA ASA NOK1.25 881.00 7 009.21 0.00
NOK SALMAR ASA NOKO.25 75.00 4 560.04 0.00
NOK TELENOR ASA ORD NOK6 759.00 8 846.47 0.00
NOK YARA INTERNATIONAL NOK1.7 208.00 6 435.16 0.00
113 763.39 0.03

EUR INPOST S.A. EUR0.01 11.00 197.16 0.00
197.16 0.00

EUR EDP ENERGIAS PORTU EURL(REGD) 3 553.00 14 390.97 0.01
EUR GALP ENERGIA EUR1-B 526.00 11 029.36 0.00
EUR JERONIMO MARTINS EUR5 282.00 6 300.34 0.00
31 720.67 0.01

SGD CAPITALAND INVESTM NPV 3 400.00 6 690.83 0.00
SGD DBS GROUP HLDGS SGD1 2 220.00 59 109.12 0.02
SGD GENTING SINGAPORE LTD 8 500.00 5 722.42 0.00
usD GRAB HLDGS LTD COM USD0.000001 CL A 2 300.00 8 441.00 0.00
SGD KEPPEL LTD 1 600.00 7 954.43 0.00
SGD OVERSEA-CHINESE BK NPV 3 661.00 39 299.48 0.01
usD SEA LTD ADS EACH REP ONE CL A SHS 400.00 27 008.00 0.01
SGD SEMBCORP INDUSTRIE SGDO.25 (POST REORG) 1 000.00 3 765.63 0.00
SGD SINGAPORE AIRLINES NPV 1 500.00 7 512.76 0.00
SGD SINGAPORE EXCHANGE SGDO.01 900.00 6 365.32 0.00
SGD SINGAPORE TECH ENG NPV 2 200.00 6 803.28 0.00
SGD SINGAPORE TELECOMM NPV 10 700.00 19 631.58 0.01
SGD UTD OVERSEAS BANK SGD1 1 400.00 31 890.21 0.01
SGD WILMAR INTERNATIONAL LTD 3 000.00 6 858.03 0.00
237 052.09 0.06

EUR ACCIONA SA EUR1 28.00 3 583.78 0.00
EUR ACS ACTIVIDADES CO EURO.5 227.00 10 133.25 0.00
EUR AENA SME S.A. EUR10 93.00 18 132.56 0.00
EUR AMADEUS IT GROUP EURO.01 507.00 35 963.08 0.01
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EUR BANCO SANTANDER SA EUR0.50(REGD) 17 925.00 94 076.37 0.02
EUR BBVA(BILB-VIZ-ARG) EURO0.49 6 505.00 70 194.57 0.02
EUR BCO DE SABADELL EUR0.125 5 090.00 10 711.58 0.00
EUR CAIXABANK SA EUR1 4 467.00 25 556.21 0.01
EUR CELLNEX TELECOM SA EUR0.25 522.00 19 000.89 0.01
EUR EDP RENOVAVEIS SA EUR5 416.00 6 647.69 0.00
EUR ENDESA SA EUR1.2 284.00 5 642.08 0.00
EUR GRIFOLS SA EUR0.25 (CLASS A) POST SUBD 241.00 2 440.48 0.00
EUR IBERDROLA SA EUR0.75 (POST SUBDIVISION) 6 383.00 83 845.56 0.02
EUR INDITEX EUR0.03 (POST SUBD) 1 227.00 58 023.28 0.01
EUR REDEIA CORP SA EUR0.5 501.00 8 995.87 0.00
EUR REPSOL SA EUR1 1 367.00 22 289.91 0.01
EUR TELEFONICA SA EUR1 5 282.00 24 570.79 0.01

499 807.95 0.12
SEK ALFA LAVAL AB NPV 322.00 14 855.13 0.01
SEK ASSA ABLOY SER~ B~ NPV (POST SPLIT) 1 090.00 31 838.13 0.01
SEK ATLAS COPCO AB SER~ A~ NPV (POST SPLIT) 3 054.00 58 308.60 0.02
SEK ATLAS COPCO AB SER” B~ NPV (POST SPLIT) 1 778.00 29 289.02 0.01
SEK BEIJER REF AB SER ” B~ NPV (POST SPLIT) 414.00 6 697.80 0.00
SEK BOLIDEN AB NPV (POST SPLIT) 282.00 9 835.09 0.00
SEK EPIROC AB SER = A~ NPV (POST SPLIT) 762.00 15 845.42 0.01
SEK EPIROC AB SER ” B~ NPV 501.00 9 355.76 0.00
SEK EQT AB NPV 416.00 12 578.25 0.00
SEK ERICSSON SER =B = NPV 3 068.00 18 838.80 0.01
SEK ESSITY AB SER ” B~ NPV 703.00 18 014.16 0.01
SEK EVOLUTION AB NPV 214.00 22 952.12 0.01
SEK FASTIGHETS AB BALD SER =B~ NPV (POST SPLIT) 643.00 4 320.01 0.00
SEK GETINGE AB SER ” B = NPV 188.00 3342.71 0.00
SEK HENNES & MAURITZ SER ” B = NPV 622.00 10 976.61 0.00
SEK HEXAGON AB SER =B = NPV (POST SPLIT) 2 446.00 26 792.23 0.01
SEK HOLMEN AB SER =B = NPV (POST SPLIT) 104.00 4 345.03 0.00
SEK HUSQVARNA AB SER B = NPV 333.00 2 745.13 0.00
SEK INDUSTRIVARDEN AB SER = C = NPV 164.00 5 739.97 0.00
SEK INDUSTRIVARDEN AB SER = A = NPV 154.00 5 461.72 0.00
SEK INDUTRADE AB NPV 328.00 8 432.97 0.00
SEK INVESTOR AB SER ” B Z NPV (POST SPLIT) 1 915.00 51 784.32 0.01
SEK LATOUR INVESTMENT SER =B~ NPV (POST SPLIT) 200.00 5 550.91 0.00
SEK LIFCO AB SER”B NPV (POST SPLIT) 292.00 7 712.85 0.00
SEK LUNDBERGFORETAGEN SER ” B ~ NPV 79.00 4 003.63 0.00
SEK NIBE INDUSTRIER AB SER B~ NPV (POST SPLIT) 1 608.00 8 161.40 0.00
SEK SAAB AB NPV B 380.00 9 155.67 0.00
SEK SAGAX AB NPV B 247.00 6 496.04 0.00
SEK SANDVIK AB NPV (POST SPLIT) 1 225.00 26 847.69 0.01
SEK SECURITAS SER = B = NPV 539.00 5 524.68 0.00
SEK SKAND ENSKILDA BKN SER = A~ NPV 1 795.00 25 455.85 0.01
SEK SKANSKA AB SER B ~ NPV 396.00 6 975.15 0.00
SEK SKF AB SER = B = NPV 394.00 8 590.14 0.00
SEK SVENSKA CELLULOSA SER * B = NPV 694.00 10 614.03 0.00
SEK SVENSKA HANDELSBKN SER A~ NPV (P/S) 1 569.00 14 715.53 0.00
SEK SWEDBANK AB SER = A = NPV 923.00 19 140.67 0.01
SEK SWEDISH ORPHAN BIOVITRUM AB NPV 256.00 6 873.92 0.00
SEK TELE2 AB SHS 513.00 5 004.54 0.00
SEK TELIA COMPANY AB NPV 2 813.00 7 288.47 0.00
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SEK  TRELLEBORG AB SER~ B~ NPV 187.00 7272.18  0.00
SEK  VOLVO AB SER~A=NPV (POST SPLIT) 264.00 7 148.98  0.00
SEK  VOLVO AB SER”B=NPV (POST SPLIT) 1 684.00 45 153.46  0.01
SEK  VOLVO CAR AB SER =B~ NPV 645.00 2 154.15  0.00
612 188.92  0.15

CHF  ABB LTD CHF0.12 (REGD) 1 754.00 96 045.67  0.03
CHF  ADECCO GROUP AG CHFO.1 (REGD) 183.00 6 925.26  0.00
CHF  ALCON AG CHF0.04 544.00 48 44534 0.01
CHF  AVOLTA AG CHF5 (REGD) 122.00 494410  0.00
CHF  BACHEM HOLDING AG CHFO.01 (REGD) (SUBD) 49.00 4391.34  0.00
CHF  BALOISE-HLDGS CHFO.1(REGD) 47.00 8 122.04  0.00
CHF  BARRY CALLEBAUT AG CHF0.02 (REGD) 5.00 8 679.27  0.00
CHF  BKW AG CHF2.5 19.00 2 990.63  0.00
CHF  BQE CANT VAUDOISE CHF1 23.00 2 423.27  0.00
CHF  CLARIANT CHF1.76 (REGD) 209.00 3336.03  0.00
GBP  COCA-COLA HBC AG ORD CHF6.70 283.00 9541.16  0.00
EUR  DSM FIRMENICH AG EUR0.01 206.00 23 626.89 0.0l
CHF  EMS-CHEMIE HLDG AG CHFO.01(REGD)(POST RECON) 9.00 7 422.27  0.00
CHF  GEBERIT CHF0.10(REGD) 36.00 21 963.53 0.0l
CHF  GIVAUDAN AG CHF10 10.00 46 965.58  0.01
GBP  GLENCORE XSTRATA ORD USDO.01 11 521.00 70 519.00  0.02
CHF  HELVETIA HOLDING CHF0.02 (REGD) POST SUBD 44.00 5906.33  0.00
CHF  HOLCIM LTD CHF2 (REGD) 581.00 50 735.66  0.01
CHF  JULIUS BAER GRUPPE CHF0.02 (REGD) 239.00 14 327.02  0.00
CHF  KUEHNE&NAGEL INTL CHF1(REGD)(POST-SUBD) 53.00 15 010.25  0.00
CHF  LINDT & SPRUENGLI PTG CERT CHF10 1.00 11 649.95  0.00
CHF  LOGITECH INTL CHF0.25(REGD) (POST-SUBD) 169.00 16 747.33  0.01
CHF  LONZA GROUP AG CHFL(REGD) 84.00 45 289.14  0.01
CHF  NESTLE SA CHFO.10(REGD) 3 025.00 320 422.32  0.08
CHF  NOVARTIS AG CHF0.49 (REGD) 2 224.00 229 684.73  0.06
CHF  PARTNERS GROUP HLG CHFO.01 (REGD) 25.00 33 420.16 0.0l
CHF  RICHEMONT(CIE FIN) CHF1.00 (REG) SER <A~ 599.00 95 644.79  0.02
CHF  ROCHE HLDGS AG CHF1(BR) 35.00 9 807.68  0.00
CHF  ROCHE HLDGS AG GENUSSCHEINE NPV 796.00 203 819.76  0.05
CHF  SANDOZ GROUP AG CHF0.05 466.00 16 560.39 0.0l
CHF  SCHINDLER-HLDG AG CHFO.1(REGD)(POST-SUBD) 29.00 7329.16  0.00
CHF  SCHINDLER-HLDG AG PTG CERT CHFO.10(POST-SUBD) 45.00 11 652.16  0.00
CHF  SGS SA CHF0.04 157.00 14 618.41  0.00
CHF  SIG GROUP AG CHFO.01 344.00 7 141.96  0.00
CHF  SIKA AG CHF0.01 (REG) 178.00 53 844.93  0.01
CHF  SONOVA HOLDING AG CHF0.05 (REGD) 55.00 17 362.97 0.0l
EUR  STMICROELECTRONICS EUR1.04 804.00 33 040.69 0.0l
CHF  STRAUMANN HLDG CHF0.01 (REGD) (POST SPLIT) 117.00 15 173.75 0.0l
CHF  SWATCH GROUP CHFO.45(REGD) 57.00 2 375.66  0.00
CHF  SWATCH GROUP CHF2.25(BR) 32.00 6851.19  0.00
CHF  SWISS LIFE HLDG CHF5.1(REGD) 32.00 22 268.58 0.0l
CHF  SWISS PRIME SITE CHF15.3 (REGD) 82.00 7 571.47  0.00
CHF  SWISS RE AG CHF0.10 334.00 42 465.00  0.01
CHF  SWISSCOM AG CHF1(REGD) 27.00 14 910.38  0.00
CHF  TEMENOS AG CHF5 (REGD) 77.00 4950.40  0.00
CHF  UBS GROUP CHF0.10 (REGD) 3 759.00 118 709.65  0.03
CHF VAT GROUP AG CHF0.10 30.00 16 181.34 0.0l
CHF  ZURICH INSURANCE GRP CHFO.10 163.00 85 587.87  0.02
1917 402.46  0.47

217/537



EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

Lux
GBP 31 GROUP ORD GBPO.738636 1 087.00 39 623.02 0.01
GBP ADMIRAL GROUP ORD GBPO.001 291.00 10 055.40 0.00
GBP ANGLO AMERICAN USDO.54945 1 424.00 45 570.68 0.01
GBP ANTOFAGASTA ORD GBPO.05 479.00 13 435.28 0.00
GBP ASHTEAD GROUP ORD GBPO.10 500.00 36 209.81 0.01
GBP ASSOCD BRIT FOODS ORD GBPO.0568 405.00 13 148.97 0.00
GBP ASTRAZENECA ORD USDO.25 1 730.00 268 501.33 0.07
GBP AUTO TRADER GROUP ORD GBPO.01 1 114.00 11 576.53 0.00
GBP AVIVA ORD GBP0.33 3 049.00 18 629.65 0.01
GBP BAE SYSTEMS ORD GBP0.025 3 417.00 60 559.30 0.02
GBP BARCLAYS ORD GBP0.25 16 942.00 47 455.22 0.01
GBP BARRATT DEVEL ORD GBPO.10 1 137.00 7 284.46 0.00
GBP BERKELEY GP HLDGS ORD GBP0.053943 113.00 7 538.87 0.00
GBP BP ORD USD0.25 18 848.00 117 142.69 0.03
GBP BRIT AMER TOBACCO ORD GBP0.25 2 216.00 68 137.08 0.02
GBP BT GROUP ORD GBPO.05 7 095.00 11 797.56 0.00
GBP BUNZL ORD GBP0.32142857 380.00 14 204.84 0.00
GBP BURBERRY GROUP ORD GBPO.0005 392.00 5 165.63 0.00
GBP CENTRICA ORD GBP0.061728395 6 528.00 11 764.85 0.00
UsD COCA-COLA EUROPACI COM EUR0.01 221.00 16 289.91 0.01
GBP COMPASS GROUP ORD GBP0.1105 1 929.00 53 835.58 0.01
GBP CRODA INTL ORD GBPO.10609756 150.00 8 670.49 0.00
GBP DIAGEO ORD GBP0.28 101/108 2 469.00 82 690.58 0.02
GBP ENDEAVOUR MINING P ORD USDO.01 228.00 4 984.27 0.00
GBP GSK PLC ORD GBP0.3125 4 582.00 103 054.12 0.03
GBP HALEON PLC ORD GBP1.25 7 464.00 30 894.78 0.01
GBP HALMA ORD GBPO.10 424.00 12 016.77 0.00
GBP HARGREAVES LANSDOW ORD GBPO.004 (WI) 330.00 4 434.75 0.00
GBP HIKMA PHARMACEUTIC ORD GBPO.10 184.00 4 521.39 0.00
GBP HSBC HLDGS ORD USDO.50(UK REG) 21 131.00 187 359.38 0.05
GBP IMPERIAL BRANDS PL GBPO.10 874.00 21 599.00 0.01
GBP INFORMA PLC (GB) ORD GBP0.001 1 614.00 17 421.82 0.01
GBP INTERCONTL HOTELS ORD GBP0.208521303 183.00 18 406.65 0.01
GBP INTERTEK GROUP ORD GBP0.01 194.00 11 796.76 0.00
GBP JD SPORTS FASHION ORD GBPO.0005 2 686.00 4 360.26 0.00
GBP KINGFISHER ORD GBPO.157142857 2 051.00 6 896.53 0.00
GBP LAND SECURITIES GP ORD GBPO.106666666 802.00 6 662.72 0.00
GBP LEGAL & GENERAL GP ORD GBPO.025 6 876.00 21 886.31 0.01
GBP LLOYDS BANKING GP ORD GBPO.1 69 866.00 49 386.92 0.01
GBP LONDON STOCK EXCH ORD GBPO.06918604 473.00 55 175.73 0.02
GBP M&G PLC ORD GBPO.05 2 624.00 6 651.68 0.00
GBP MELROSE INDUST PLC ORD GBPO.22857142 1 481.00 11 611.58 0.00
GBP MONDI PLC ORD EUR0.22(POST CONS) 482.00 9 579.58 0.00
GBP NATIONAL GRID ORD GBPO.12431289 4 190.00 47 073.46 0.01
GBP NATWEST GROUP PLC ORD GBP1.0769 6 691.00 26 834.79 0.01
GBP NEXT ORD GBPO.10 135.00 16 050.34 0.01
GBP PEARSON ORD GBPO.25 687.00 8 292.05 0.00
GBP PERSIMMON ORD GBPO.10 380.00 6 991.14 0.00
GBP PHOENIX GP HLDGS ORD GBP0.10 713.00 4 504.47 0.00
GBP PRUDENTIAL ORD GBPO.05 3 047.00 28 979.42 0.01
GBP RECKITT BENCK GRP ORD GBPO.10 807.00 45 743.07 0.01
GBP RELX PLC GBPO.1444 2 080.00 90 464.42 0.02
GBP RENTOKIL INITIAL ORD GBP0.01 2 967.00 15 650.53 0.01
GBP RIO TINTO ORD GBPO.10 1 253.00 87 359.70 0.02
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GBP ROLLS-ROYCE HLDGS ORD GBPO.20 9 524.00 54 979.09 0.02
GBP SAGE GROUP GBP0.01051948 1 111.00 14 463.53 0.00
GBP SAINSBURY(J) ORD GBPO.28571428 2 276.00 8 032.71 0.00
GBP SCHRODERS PLC ORD GBPO.20 834.00 4 160.32 0.00
GBP SEVERN TRENT ORD GBP0.9789 290.00 8 809.78 0.00
GBP SHELL PLC ORD EUR0.07 7 153.00 256 048.92 0.06
GBP SMITH & NEPHEW ORD USDO.20 928.00 11 701.87 0.00
GBP SMITHS GROUP ORD GBP0.375 343.00 7 520.10 0.00
GBP SPIRAX-SARCO ENG ORD GBPO.269230769 77.00 8 735.04 0.00
GBP SSE PLC ORD GBP0.50 1 175.00 26 254.98 0.01
GBP STANDARD CHARTERED ORD USDO0.50 2 461.00 24 358.62 0.01
GBP TAYLOR WIMPEY ORD GBP0.01 3 545.00 6 641.61 0.00
GBP TESCO ORD GBPO.0633333 7 807.00 30 913.00 0.01
GBP UNILEVER PLC ORD GBP0.031111 2 787.00 151 836.40 0.04
GBP UNITED UTILITIES G ORD GBPO.05 796.00 10 296.83 0.00
GBP VODAFONE GROUP ORD USD0.2095238(POST CONS) 25 523.00 24 573.38 0.01
GBP WHITBREAD ORD GBPO.76797385 235.00 8 835.44 0.00
GBP WISE PLC CLS A ORD GBPO0.01 774.00 8 026.55 0.00
GBP WPP PLC ORD GBPO.10 1 256.00 13 061.77 0.00

2 615 182.06 0.65
CAD BROOKFIELD RENEWA. CLASS A SUB VOTING SHARES 100.00 3 152.26 0.00

3 152.26 0.00
21 170 059.77 5.22

usD STAR COMPASS PLC/UBS DYNMC DIVERSIFIED LTD NOTE DUE
30.09.25 18 525 000.00 33 722 910.00 8.33
33 722 910.00 8.33
33 722 910.00 8.33

usb UBS AG/LONDON/UBS ETC CMCI COMPOSITE USD 16-PRP 2 096.00 329 522.64 0.08
329 522.64 0.08
329 522.64 0.08

CAD CANADIAN APARTMENT PROP. REAL ESTATE INVESTMENT TRUST 100.00 3 271.83 0.00
CAD RIOCAN REAL ESTATE INVESTMENT TRUST 157.00 991.37 0.00
5 263.20 0.00

[N

SGD CAPITALAND ASCENDAS REIT- UNITS REAL ESTATE INVESTMENT

TRUST 5 700.00 11 006.14 0.01
SGD CAPITALAND INTEGRATED COMMERCIAL TRUST REAL ESTATE INV
TRUST 7 145.00 10 360.44 0.00

21 366.58 0.01

GBP SEGRO PLC REIT 1 352.00 15 685.09 0.00
15 685.09 0.00
42 314.87 0.01
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EUR ALSTOM SA RIGHTS 10.06.24 294.00 315.46 0.00
315.46 0.00
GBP NATIONAL GRID PLC RIGHTS 10.06.24 1 222.00 3 050.24 0.00
3 050.24 0.00
3 365.70 0.00

T-bill
usD AMERICA, UNITED STATES OF TB 0.00000% 13.07.23-11.07.24 3 260 000.00 3 241 865.34 0.80
3 241 865.34 0.80
T-bill 3 241 865.34 0.80
58 510 038.32  14.44

T-bill

UsD
UsD AMERICA, UNITED STATES OF TB 0.00000% 15.06.23-13.06.24 2 350 000.00 2 346 563.13 0.58
uUsD AMERICA, UNITED STATES OF TB 0.00000% 10.08.23-08.08.24 1 900 000.00 1 881 729.92 0.47
UsD AMERICA, UNITED STATES OF TB 0.00000% 18.04.24-17.10.24 2 330 000.00 2 284 155.08 0.56
usD UNITED STATES TREASURY BILL TB 0.00000% 14.03.24-12.09.24 1 900 000.00 1 872 201.16 0.46
8 384 649.29 2.07
T-bill 8 384 649.29 2.07
8 384 649.29 2.07
EUR ABN AMRO BANK NV RIGHTS 24-PRP 527.00 509.18 0.00
EUR FERROVIAL SE (STOCK DIVIDEND) RIGHTS 05.06.24 592.00 194.92 0.00
EUR NN GROUP NV (STOCK DIVIDEND) RIGHTS 13.06.24 276.00 623.22 0.00
EUR UNIVERSAL MUSIC GROUP (STOCK DIVIDEND) RIGHTS 04.06.24 972.00 284.90 0.00
1 612.22 0.00
1 612.22 0.00
1 612.22 0.00
2010 12 17 41 (De) UCITS UCls

UsD AMBIENTA X ALPHA FUND-ACCUM SHS -U2- HEDGED USD 1 521.52 1 593 839.27 0.39
EUR AMBIENTA X ICAV-AMBIENTA X ALPHA FUND - ACCUM-F- EUR 4 391.23 515 945.32 0.13
UsD KEPLER LIQUID STRAT ICAV KLS ARETE MACRO-ACCUM SHS-SI-USD 11 465.33 1 557 336.05 0.38
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usD LAZARD RATHMORE ALT FUND-ACCUM SHS-Z-USD 17 770.44 1 908 158.08 0.47
usD LYXOR DIM IRL PLC - LYXOR/TIEDEMANN ARBIT STR-1-USD-CAP 6 159.45 968 751.38 0.24
uUsD MAN FUNDS VI PLC-MAN AHL TARGETRISK-INU-USD-CAP 44 276.13 7 205 053.82 1.78
usD MERIAN GLOBAL FUNDS PLC -MER GBL EQU ABSOLUTE RETURN-I-

ACC 414 072.34 914 395.94 0.23
usD TAGES INTERNATIONAL FUND ICAV-KG-ACCUM SHS INSTITUTIONAL

uUsD 21 430.17 2 308 253.79 0.57
EUR TAGES INTERNATIONAL FUNDS ICAV ACCUM SHS INSTIT. FD EUR 31.73 3 700.66 0.00
UsD UBS(IRL)FUND SOLUTION PLC-MSCI USA SF UCITS SHS-A-ETF-ACC 353 567.00 52 759 267.74  13.03

69 734 702.05 17.22

usb ALMA PLATINUM 1V-SYSTEMATIC ALPHA-SHS -11C-U-

CAPITALISATION 8 150.80 1 507 083.10 0.37
usD AQR UCITS FUNDS - GLOBAL RISK PARITY UCITS FUND-A2-CAP 43 341.65 5 550 331.70 1.37
usD FOCUSED SICAV - HIGH GRADE BOND USD U-X-ACC 6 920.00 68 915 934.00 17.01
usb FOCUSED SICAV - HIGH GRADE LONG TERM BOND USD U-X-ACC 5 828.00 52 778 134.88  13.03
usD INVESCO FUNDS SICAV BAL RISK ALLOCATION-PI1-USD HDG-CAP 290 561.22 3 977 783.07 0.98
usD LUMYNA-MARSHALL WACE UCITS SIC ESG MKT NTRL TOPS B CAP-

EQUAL 10 057.45 10 057.45 0.00
usD LUMYNA-MW ESG MRK NEU TOPS UCITS FD-SHS-B-CAPITALISATION 6 231.88 825 010.32 0.20
usb LUMYNA-PSAM GLOBAL EVENT UCITS FUND-SHS B-CAPITALISATION 11 376.46 1 387 017.76 0.34
usD SCHRODER GAIA SICAV - GAIA TWO SIGMA DIVERSIFIED-C-

CAPITAL 19 339.51 2 832 658.03 0.70
usD SCHRODER GAIA SICAV - SCHRDR GAIA WELGTON PAGA-SHS-C USD-

CAP 23 328.64 2 913 747.14 0.72
usD UBS (LUX) BD SICAV-USD INVES GRA CORPOR SUSTAI (USD) F-

ACC 535.58 60 879 422.01  15.03
usD UBS (LUX) BOND FUND-EURO HIGH YIELD (EUR)(USD HEDGED) F-

ACC 69 673.00 9 865 000.07 2.44
usD UBS (LUX) BOND SICAV - USD HIGH YIELD (USD) F-ACC 39 756.00 14 693 817.60 3.63
usD UBS (LUX) BOND SICAV - EMERG ECON CORPORATES (USD) F-ACC 104 324.00 12 897 576.12 3.19
usb UBS (LUX) EMERGING ECONOMIES FUND - GLOBAL BONDS (USD) F-

ACC 9 719.00 19 724 418.93 4.87
USD UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 10.00 123 174.30 0.03

258 881 166.48  63.91
328 615 868.53  81.13

2010 12 17 41 (De)

UcITS/ ucls 328 615 868.53  81.13
CAD  CONSTELLATION SOFTWARE INC/CANADA CALL WARRANT 31.03.40 32.00 0.00  0.00
0.00  0.00

0.00 0.0

0.00  0.00

395 512 168.36  97.64

USD  US 10YR TREASURY NOTE FUTURE 19.09.24 -71.00 21 078.13  0.00
USD  US 2YR TREASURY NOTE FUTURE 30.09.24 -83.00 -1945.52  0.00
USD  US LONG BOND FUTURE 19.09.24 -6.00 5437.50  0.00
USD  US 10YR ULTRA NOTE FUTURE 19.09.24 -46.00 21 562.50  0.01
USD  US 5YR TREASURY NOTE FUTURE 30.09.24 -101.00 17 109.33  0.00
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63 241.94 0.01
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EUR EURO STOXX 50 INDEX FUTURE 21.06.24 67.00 29 821.43 0.01
CHF SWISS MARKET INDEX FUTURE 21.06.24 8.00 34 539.71 0.01
GBP FTSE 100 INDEX FUTURE 21.06.24 16.00 102 976.42 0.03
SEK OMX 30 INDEX FUTURE 20.06.24 16.00 -3 209.98 0.00
usD MINI MSCI EMERGING MARKETS INDEX FUTURE 21.06.24 232.00 -31 455.00 -0.01
JPY TOPIX INDX FUTURE 13.06.24 13.00 74 536.26 0.02
AUD SP1 200 INDEX FUTURES 20.06.24 7.00 -1 978.52 0.00
CAD S&P/TSX 60 IX FUTURE 20.06.24 7.00 16 265.27 0.00
HKD HANG SENG INDEX FUTURE 27.06.24 2.00 -9 855.11 0.00
UsD S&P500 EMINI FUTURE 21.06.24 98.00 545 082.50 0.13
756 722.98 0.19
819 964.92 0.20
usD UBS/CMCI EXCESS RETURN INDEX TRS EQS REC PERF 24-02.04.25 11 985 166.92 -20 001.51 0.00
UsD UBS/CMCI EXCESS RETURN INDEX TRS EQS PAY 0.3800% 24-
02.04.25

-20 001.51 0.00

-20 001.51 0.00
799 963.41 0.20
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Lux
EUR 74 369 100.00 usD 80 305 323.37 20.6.2024 493 782.28 0.12
CHF 76 191 400.00 usD 84 432 689.02 20.6.2024 199 617.05 0.05
GBP 8 629 100.00 usD 10 817 639.96 20.6.2024 169 945.35 0.04
SGD 10 980 400.00 UsD 8 130 245.04 20.6.2024 355.45 0.00
UsD 121 278.51 ILS 449 553.00 27.6.2024 321.99 0.00
UsD 4 749 878.19 JPY 738 007 527.00 27.6.2024 35 098.67 0.01
UsD 2 848 435.56 CAD 3 891 000.00 27.6.2024 -7 377.97 0.00
UsD 81 389.55 NOK 878 935.00 27.6.2024 -2 359.63 0.00
uUsD 3 162 166.39 GBP 2 518 980.69 27.6.2024 -45 414.24  -0.01
UsD 399 029.09 SGD 538 930.00 27.6.2024 -170.17 0.00
uUsD 710 521.67 SEK 7 701 108.48 27.6.2024 -22 645.12  -0.01
usD 150 166.20 NZD 249 383.00 27.6.2024 -3 055.11 0.00
UsD 1 885 939.62 AUD 2 850 000.00 27.6.2024 -10 862.23  -0.01
UsD 831 489.85 DKK 5 734 906.00 27.6.2024 -4 390.81 0.00
uUsD 502 011.52 HKD 3 915 867.54 27.6.2024 1 103.37 0.00
uUsD 7 712 826.39 EUR 7 131 120.23 27.6.2024 -37 447.73  -0.01
UsD 2 049 973.78 CHF 1 853 000.00 27.6.2024 -10 034.78 0.00
UsD 813 894.96 EUR 751 100.00 20.6.2024 -2 145.68 0.00
SGD 248 900.00 S)) 184 788.95 20.6.2024 -487.24 0.00
EUR 1 427 600.00 usD 1 554 087.22 20.6.2024 -3 055.90 0.00
UsD 363 382.90 CHF 328 800.00 20.6.2024 -1 843.39 0.00
usD 385 192.90 EUR 353 900.00 20.6.2024 694.45 0.00
uUsD 231 640.91 CHF 210 100.00 20.6.2024 -1 735.13 0.00
UsD 28 167.61 GBP 22 100.00 20.6.2024 27.29 0.00
usD 535 137.50 CHF 486 300.00 20.6.2024 -5 037.51 0.00
usD 1 529 633.01 GBP 1 197 000.00 20.6.2024 5 471.79 0.00

748 355.05 0.18

7 855 393.16 1.94
143 362.09 0.04
405 059 242.07 100.00
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2024 31

AUD AMPOL LTD NPV 403.00 9 305.49 0.00
AUD ANZ GROUP HLDGS LI NPV 6 630.00 124 562.20 0.05
AUD APA GROUP NPV 2 537.00 13 902.79 0.01
AUD ARISTOCRAT LEISURE NPV 1 208.00 36 095.88 0.01
AUD ASX LTD NPV 408.00 16 918.08 0.01
AUD AURIZON HOLDINGS NPV 5 868.00 14 361.25 0.01
AUD BHP GROUP LTD NPV 11 360.00 336 271.63 0.12
AUD BLUESCOPE STEEL NPV 1 050.00 14 762.11 0.01
AUD BRAMBLES LTD NPV 2 927.00 27 719.60 0.01
AUD CAR GROUP LTD NPV 781.00 18 122.01 0.01
AUD CMNWLTH BK OF AUST NPV 3 795.00 301 702.79 0.11
AUD COCHLEAR LTD NPV 145.00 31 105.19 0.01
AUD COLES GROUP LTD NPV 2 786.00 30 423.46 0.01
AUD COMPUTERSHARE LTD NPV(POST REC) 1 094.00 19 309.57 0.01
AUD CSL NPV 1 089.00 202 859.47 0.07
AUD DEXUS NPV (STAPLED) 2 368.00 10 677.40 0.00
AUD ENDEAVOUR GROUP LI NPV 4 138.00 13 649.81 0.01
AUD FORTESCUE LTD NPV 3 780.00 62 193.61 0.02
AUD GOODMAN GROUP (STAPLED SECURITY) 3 879.00 86 472.51 0.03
AUD GPT GROUP NPV (STAPLED SECURITIES) 4 260.00 11 870.74 0.00
AUD INSURANCE AUST GRP NPV 5 844.00 24 096.62 0.01
AUD MACQUARIE GP LTD NPV 838.00 106 418.71 0.04
AUD MEDIBANK PRIVATE L NPV 7 899.00 19 542.02 0.01
AUD MINERAL RESS LTD NPV 422.00 20 111.46 0.01
AUD MIRVAC GROUP STAPLED SECURITIES 11 028.00 14 374.98 0.01
AUD NATL AUSTRALIA BK NPV 6 886.00 155 292.01 0.06
AUD NTHN STAR RES LTD NPV 2 561.00 24 440.82 0.01
AUD ORICA LIMITED NPV 985.00 12 000.96 0.00
AUD ORIGIN ENERGY NPV 4 007.00 27 154.88 0.01
AUD PILBARA MINERALS L NPV 6 324.00 15 939.89 0.01
AUD PRO MEDICUS NPV 119.00 9 506.41 0.00
AUD QANTAS AIRWAYS NPV 2 260.00 9 243.53 0.00
AUD QBE INS GROUP NPV 3 383.00 40 047.58 0.01
AUD RAMSAY HEALTH CARE NPV 342.00 10 715.03 0.00
AUD REA GROUP LIMITED NPV 114.00 14 155.55 0.01
AUD REECE AUSTRALIA NPV 535.00 9 236.61 0.00
AUD RIO TINTO LIMITED NPV 848.00 72 728.59 0.03
AUD SANTOS LIMITED NPV 7 290.00 36 991.88 0.01
AUD SCENTRE GROUP NPV STAPLED UNIT 13 774.00 28 855.26 0.01
AUD SEEK LIMITED NPV 834.00 12 446.38 0.00
AUD SEVEN GROUP HLDGS NPV 464.00 12 093.38 0.00
AUD SONIC HEALTHCARE NPV 890.00 14 400.79 0.01
AUD SOUL PATTINSON(WH) NPV 502.00 10 362.86 0.00
AUD SOUTH32 LTD NPV 12 292.00 32 453.93 0.01
AUD STOCKLAND NPV (STAPLED) 6 053.00 18 114.96 0.01
AUD SUNCORP GROUP LTD NPV 2 876.00 30 430.80 0.01
AUD TELSTRA GROUP LTD NPV 9 473.00 21 861.06 0.01
AUD THE LOTTERY CORPOR NPV 6 082.00 19 698.34 0.01
AUD TRANSURBAN GROUP STAPLED UNITS NPV 6 943.00 57 764.20 0.02
AUD TREASURY WINE ESTA NPV 1 668.00 12 568.41 0.00
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AUD VICINITY CENTRES NPV (STAPLED SECURITY) 11 417.00 14 806.11 0.01
AUD WESFARMERS LTD NPV 2 499.00 107 844.58 0.04
AUD WESTPAC BKG CORP NPV 7 839.00 135 442.23 0.05
AUD WISETECH GLOBAL LT NPV 352.00 22 630.21 0.01
AUD WOODSIDE ENERGY GROUP LTD 3 066.00 56 481.50 0.02
GBP WOODSIDE ENERGY GROUP LTD 1 226.00 22 477.58 0.01
AUD WOOLWORTHS GRP LTD NPV 2 744.00 57 666.75 0.02
2 692 682.45 0.99

EUR ERSTE GROUP BK AG NPV 755.00 36 965.22 0.01
EUR OMV AG NPV(VAR) 364.00 18 272.12 0.01
EUR VERBUND AG CLASS ~ A= NPV 156.00 12 837.00 0.01
EUR VOESTALPINE AG NPV 358.00 10 439.00 0.00
78 513.34 0.03

EUR AGEAS NPV 354.00 17 562.62 0.01
EUR ANHEUSER-BUSCH IN NPV 2 049.00 128 169.61 0.05
EUR ELIA SYS OPERATOR NPV 87.00 8 821.37 0.00
EUR GPE BRUXELLES LAM NPV 177.00 13 489.01 0.01
EUR KBC GROUP NV NPV 573.00 41 590.18 0.02
EUR LOTUS BAKERIES NPV 1.00 10 617.17 0.00
EUR SA D~ IETEREN NV NPV 61.00 13 217.83 0.00
EUR SOFINA NPV 39.00 9 407.59 0.00
EUR SYENSQO SA NPV 140.00 13 894.38 0.01
EUR UCB NPV 295.00 41 200.42 0.02
EUR UMICORE NPV 462.00 9 093.05 0.00
EUR WAREHOUSES DE PAUW NPV (POST SPLIT) 308.00 8 947.60 0.00
316 010.83 0.12

EUR AEGON LIMITED EURO.12 3 258.00 21 023.24 0.01
21 023.24 0.01

CAD 1ST QUANTUM MINLS COM NPV 1 228.00 15 773.96 0.01
CAD AGNICO EAGLE MINES LTD COM 1 103.00 75 210.98 0.03
CAD AIR CANADA VAR VTG SHS NPV 249.00 3 324.51 0.00
CAD ALIMENTATION COUCH COM NPV 1 688.00 98 507.43 0.04
CAD ALTAGAS LTD COM NPV 707.00 15 948.54 0.01
CAD ARC RESOURCES COM NPV 1 313.00 24 841.19 0.01
CAD BANK NOVA SCOTIA HALIFAX COM 2 756.00 130 445.75 0.05
CAD BANK OF MONTREAL COM NPV 1 639.00 146 147.12 0.05
CAD BARRICK GOLD CORP COM NPV 3 857.00 65 785.31 0.02
CAD BCE INC COM NEW 48.00 1 641.61 0.00
CAD BROOKFIELD ASSET.M CLASS A LTD VOTING SHS 838.00 32 889.26 0.01
CAD BROOKFIELD CORP CLASS A LID VOTIONG SHS 3 152.00 137 234.49 0.05
CAD BRP INC SUB VTG NPV 92.00 5 747.51 0.00
CAD CAE INC COM NPV 611.00 11 470.12 0.00
CAD CAMECO CORP COM 940.00 52 152.88 0.02
CAD CANADIAN NAT RES LTD COM 2 439.00 187 333.24 0.07
CAD CANADIAN NATL RY CO COM 1 221.00 155 407.33 0.06
CAD CANADIAN PAC KANS COM NPV 2 108.00 167 770.91 0.06
CAD CANADIAN TIRE LTD CL A 144.00 14 370.95 0.01
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CAD CANADIAN UTILS LTD CL A 340.00 7 752.04 0.00
CAD CCL INDUSTRIES INC =B~ NON-VTG COM NPV 384.00 19 789.46 0.01
CAD CDN IMPERIAL BK OF COMMERCE COM 2 122.00 105 201.01 0.04
CAD CENOVUS ENERGY INC COM NPV 3 047.00 63 503.85 0.02
CAD CGI INC COM NPV SUB VOTING SHARES C 452.00 44 628.02 0.02
CAD CONSTELLATION SOFT COM STK NPV 45.00 125 149.95 0.05
CAD DESCARTES SYSTEMS COM NPV 194.00 17 912.07 0.01
CAD DOLLARAMA INC COM NPV 609.00 57 631.96 0.02
CAD ELEMENT FLEET MGMT COM NPV 843.00 14 978.15 0.01
CAD EMERA INC COM 567.00 19 740.90 0.01
CAD EMPIRE LTD CL A 210.00 4 974.43 0.00
CAD ENBRIDGE INC COM NPV 4 809.00 175 793.18 0.06
CAD FAIRFAX FINL HLDGS SUB-VTG COM NPV 49.00 55 152.54 0.02
CAD FIRSTSERVICE CORP COM NPV 100.00 14 679.24 0.01
CAD FORTIS INC COM NPV 1 032.00 41 267.89 0.01
CAD FRANCO NEVADA CORP COM NPV 452.00 55 603.48 0.02
CAD GFL ENVIRON INC COM NPV SUB VTG SHS 500.00 15 739.28 0.01
CAD GILDAN ACTIVEWEAR INC COM 359.00 13 731.62 0.00
CAD GREAT WEST LIFECO INC COM 662.00 19 852.96 0.01
CAD HYDRO ONE INC COM NPV 633.00 18 230.99 0.01
CAD 1A FINANCIAL CORP COM NPV 252.00 16 405.00 0.01
CAD IGM FINANCIAL INC COM 183.00 4 887.97 0.00
CAD IMPERIAL OIL LTD COM NEW 415.00 29 317.76 0.01
CAD INTACT FINL CORP COM NPV 402.00 67 250.18 0.02
CAD IVANHOE MINES LTD COM NPV CL~ A~ 1 377.00 19 879.95 0.01
CAD KEYERA CORPORATION COM NPV 569.00 15 064.53 0.01
CAD KINROSS GOLD CORP COM NPV 2 773.00 22 519.25 0.01
CAD LOBLAW COS LTD COM 378.00 43 896.42 0.02
CAD LUNDIN MINING CORP COM 1 393.00 16 013.14 0.01
CAD MAGNA INTL INC COM NPV 594.00 26 868.68 0.01
CAD MANULIFE FINL CORP COM 4 058.00 105 383.27 0.04
CAD MEG ENERGY CORP COM NPV 571.00 12 394.74 0.00
CAD METRO INC CL A SUB 526.00 28 025.81 0.01
CAD NATL BK OF CANADA COM NPV 760.00 64 946.92 0.02
CAD NORTHLAND POWER IN COM NPV 689.23 11 780.79 0.00
CAD NUTRIEN LTD NPV 1 139.00 66 736.55 0.02
CAD ONEX CORP SUB VTG 182.00 12 900.15 0.00
CAD OPEN TEXT CO COM NPV 554.00 16 207.70 0.01
CAD PAN AMER SILVER COM NPV 896.00 19 725.61 0.01
CAD PARKLAND CORP. COM NPV 400.00 11 540.92 0.00
CAD PEMBINA PIPELINE C COM NPV 1 317.00 48 915.90 0.02
CAD POWER CORP CDA COM 1 333.00 38 694.80 0.01
CAD QUEBECOR INC CL B 372.00 7 845.80 0.00
CAD RB GLOBAL INC COM NPV 396.00 28 777.29 0.01
CAD RESTAURANT BRANDS COM NPV 647.00 44 359.48 0.02
CAD ROGERS COMMUNICATIONS INC 769.00 31 066.89 0.01
CAD ROYAL BK OF CANADA COM NPV 3 169.00 346 343.12 0.13
CAD SAPUTO INC COM 517.00 10 460.23 0.00
CAD SHOPIFY INC COM NPV CL A 2 686.00 158 935.38 0.06
CAD STANTEC INC COM NPV 238.00 19 205.52 0.01
CAD SUN LIFE FINL INC COM 1 284.00 64 343.65 0.02
CAD SUNCOR ENERGY INC COM NPV =<NEW= 2 957.00 120 609.76 0.04
CAD TC ENERGY CORPORAT COM NPV 2 290.00 88 297.25 0.03
CAD TECK RESOURCES LTD CLASS * B~ SUB-VTG COM NPV 1 020.00 53 044.64 0.02
CAD TELUS CORPORATION NPV 1 055.00 17 344.06 0.01
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CAD  TFI INTERNATIONAL COM NPV 184.00 24 342.56  0.01
CAD  THOMSON-REUTERS CP NPV POST REV SPLIT 371.00 63 833.28  0.02
CAD  TMX GROUP LTD COM NPV 635.00 17 040.16  0.01
CAD  TOROMONT INDS LTD COM 200.00 17 465.43  0.01
CAD  TORONTO-DOMINION COM NPV 3 970.00 221 922.75  0.08
CAD  TOURMALINE OIL CP COM NPV 768.00 38 091.54  0.01
CAD  WEST FRASER TIMBER COM NPV 150.00 11 997.58  0.00
CAD  WESTON GEORGE LTD COM 158.00 22 444.43  0.01
CAD  WHEATON PRECIOUS M COM NPV 1 041.00 57 008.14  0.02
CAD  WSP GLOBAL INC COM NPV 281.00 42 258.74  0.02
4 439 709.83  1.64

USD  FUTU HOLDINGS LIMI SPON ADS EA REP 8 ORD SHS 100.00 7 514.00  0.00
7514.00  0.00

DKK  A.P. MOELLER-MAERSK SER =B DKK1000 10.00 18 142.26  0.01
DKK  A.P. MOLLER-MAERSK = A = DKK1000 8.00 14 018.95  0.01
DKK  CARLSBERG SER ™ B~ DKK20 222.00 30 017.03  0.01
DKK  COLOPLAST DKK1 B 271.00 32 532.46  0.01
DKK  DANSKE BANK A/S DKK10 1 610.00 49 372.99  0.02
DKK  DEMANT A/S DKKO.20 289.00 13 838.62  0.00
DKK DSV A/S DKK1 378.00 57 987.10  0.02
DKK  GENMAB AS DKK1 139.00 39 187.13  0.01
DKK  NOVO NORDISK A/S DKKO.1 B 7 352.00 992 258.37  0.37
DKK  NOVONESIS B SER ~ B ~ DKK2 807.54 48 024.34  0.02
DKK  ORSTED A/S DKK10 419.00 25 546.03  0.01
DKK  PANDORA A/S DKK1 190.00 31 082.71  0.01
DKK  ROCKWOOL INTL SER ~B = DKK10 18.00 7545.08  0.00
DKK  TRYG A/S DKK5 797.00 16 379.18  0.01
DKK  VESTAS WIND SYSTEM DKK0.20 (POST SPLIT) 2 322.00 65 174.97  0.02
1441 107.22  0.53

EUR  ELISA OYJ NPV 285.00 13 211.21  0.00
EUR  FORTUM OYJ EUR3.40 857.00 13 038.99  0.00
EUR  KESKO OYJ EUR2 SER~B~ 653.00 11 852.75  0.00
EUR  KONE CORPORATION NPV ORD <B~ 773.00 39 264.71  0.01
EUR  METSO CORPORATION RG 1 590.00 19 315.10  0.01
EUR  NESTE OIL OYJ NPV 954.00 19 952.04  0.01
EUR  NOKIA OYJ NPV 12 275.00 47 852.74  0.02
SEK  NORDEA HOLDING ABP NPV 6 985.00 85 675.37  0.03
EUR  ORION CORP SER ™ B~ NPV 277.00 11 270.66  0.00
EUR  SAMPO PLC NPV A 988.00 42 302.27  0.02
EUR  STORA ENSO OYJ NPV SER=R~ 1 273.00 18 532.20  0.01
EUR  UPM-KYMMENE CORP NPV 1 197.00 45 676.13  0.02
EUR  WARTSILA OYJ ABP SER~B = EUR3.50 1 141.00 23 788.66 0.0l
391 732.83  0.14

EUR  ACCOR EUR3 374.00 16 195.91  0.01
EUR  ADP EUR3 100.00 14 232.22  0.01
EUR  AIR LIQUIDE(L™) EUR5.5 (POST-SUBDIVISION) 1 173.00 229 799.35  0.08
EUR  AIRBUS EURL 1 327.00 224 588.17  0.08
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EUR ALSTOM EUR7.00 548.00 10 702.41 0.00
EUR AMUNDI EUR2.5 (AIW) 177.00 13 575.48 0.02
EUR ARKEMA EUR10 143.00 14 553.82 0.01
EUR AXA EUR2.29 105.00 147 283.62 0.05
EUR BIOMERIEUX NPV (POST SPLIT) 104.00 10 968.47 0.00
EUR BNP PARIBAS EUR2 354.00 173 007.51 0.06
EUR BOLLORE EURO.16 847.00 12 371.49 0.00
EUR BOUYGUES EUR1 413.00 16 140.70 0.01
EUR BUREAU VERITAS EUR0.12 657.00 19 685.40 0.01
EUR CAPGEMINI EUR8 343.00 69 110.16 0.03
EUR CARREFOUR EUR2.50 391.00 22 635.94 0.01
EUR CIE DE ST-GOBAIN EUR4 030.00 90 101.98 0.03
EUR COVIVIO EUR3 104.00 5 396.73 0.00
EUR CREDIT AGRICOLE SA EUR3 353.00 38 124.68 0.01
EUR DANONE EURO.25 450.00 93 061.97 0.03
EUR DASSAULT AVIATION EUR0.80 (POST SUBDIVISION) 42.00 9 073.44 0.00
EUR DASSAULT SYSTEMES EURO.10 549.00 62 336.70 0.02
EUR EDENRED EUR2 567.00 26 498.79 0.01
EUR EIFFAGE EUR4 164.00 18 044.19 0.01
EUR ENGIE EUR1 083.00 68 858.97 0.03
EUR ESSILORLUXOTTICA EUR0.18 674.00 150 216.86 0.06
EUR EURAZEO NPV 80.00 6 709.01 0.00
EUR GECINA EUR7.50 84.00 9 027.85 0.00
EUR GETLINK SE EUR0.40 836.00 14 688.88 0.01
EUR HERMES INTL NPV 71.00 167 720.86 0.06
EUR IPSEN EUR1 83.00 10 866.64 0.00
EUR KERING EUR4 172.00 59 228.60 0.02
EUR KLEPIERRE EUR1.40 465.00 13 427.79 0.01
EUR L = OREAL EURO.20 538.00 264 050.27 0.10
EUR LA FRANCAISE DES EUR0.40 (PROMESSES) 278.00 9 947.22 0.00
EUR LEGRAND SA EUR4 591.00 63 581.53 0.02
EUR LVMH MOET HENNESSY EURO.30 622.00 496 236.23 0.18
EUR MICHELIN (CGDE) EUR0.50 (POST SUBDIVISION) 487.00 59 970.77 0.02
EUR ORANGE EUR4 105.00 47 794.77 0.02
EUR PERNOD RICARD EUR1.55 461.00 68 538.22 0.03
EUR PUBLICIS GROUPE SA EURO.40 527.00 58 813.03 0.02
EUR REMY COINTREAU EUR1.60 41.00 3 805.57 0.00
EUR RENAULT SA EUR3.81 471.00 27 396.40 0.01
EUR REXEL EURS 387.00 11 683.74 0.00
EUR SAFRAN EUR0.20 777.00 180 595.75 0.07
EUR SANOFI EUR2 551.00 248 578.26 0.09
EUR SARTORIUS STEDIM B EUR0.20 (POST SUBD) 67.00 13 285.08 0.01
EUR SCHNEIDER ELECTRIC EURS8 225.00 302 476.66 0.11
EUR SEB SA EUR1 70.00 8 617.49 0.00
EUR SOC GENERALE EUR1.25 576.00 46 861.70 0.02
EUR SODEXO EUR4 225.00 20 933.08 0.01
EUR TELEPERFORMANCE EUR2.50 139.00 15 753.79 0.01
EUR THALES EUR3 217.00 39 258.61 0.01
EUR TOTALENERGIES SE EUR2.5 895.00 356 091.94 0.13
EUR UNIBAIL-RODAMCO-WE NPV(1 ORD UNIBAIL-R & 1CLS) 264.00 23 117.03 0.01
EUR VEOLIA ENVIRONNEME EUR5 515.00 50 491.80 0.02
EUR VINCI EUR2.50 121.00 139 280.80 0.05
EUR VIVENDI SA EUR5.50 508.00 16 534.56 0.01

4 411 928.89 1.63
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EUR ADIDAS AG NPV (REGD) 369.00 92 735.75 0.03
EUR ALLIANZ SE NPV(REGD)(VINKULIERT) 896.00 260 974.77 0.10
EUR BASF SE NPV 2 005.00 105 370.56 0.04
EUR BAYER AG NPV (REGD) 2 180.00 66 833.01 0.02
EUR BAYERISCHE MOTOREN WERKE AG EUR1 713.00 72 124.38 0.03
EUR BAYERISCHE MOTORENWERKE AG EUR1 118.00 11 324.11 0.00
EUR BECHTLE AG NPV 220.00 10 661.46 0.00
EUR BEIERSDORF AG NPV 226.00 35 415.64 0.01
EUR BRENNTAG AG 277.00 19 840.92 0.01
EUR CARL ZEISS MEDITEC NPV 111.00 10 200.46 0.00
EUR COMMERZBANK AG NPV 2 536.00 42 782.89 0.02
EUR CONTINENTAL AG ORD NPV 246.00 16 621.67 0.01
EUR COVESTRO AG NPV 422.00 22 626.70 0.01
EUR CTS EVENTIM NPV 131.00 11 291.76 0.00
EUR DAIMLER TRUCK HOLD NPV (YOUNG SHARE) 1 215.00 51 665.39 0.02
EUR DELIVERY HERO SE NPV 467.00 14 149.68 0.01
EUR DEUTSCHE BANK AG NPV(REGD) 4 292.00 70 943.95 0.03
EUR DEUTSCHE BOERSE AG NPV(REGD) 420.00 83 393.62 0.03
EUR DEUTSCHE LUFTHANSA ORD NPV (REGD)(VINK) 1 115.00 7 773.47 0.00
EUR DEUTSCHE POST AG NPV(REGD) 2 227.00 93 465.62 0.03
EUR DEUTSCHE TELEKOM NPV(REGD) 7 318.00 177 081.14 0.07
EUR DR.ING. F.PORSCHE NON-VTG PRF NPV 256.00 21 093.64 0.01
EUR E.ON SE NPV 4 967.00 66 215.91 0.02
EUR EVONIK INDUSTRIES NPV 397.00 8 692.93 0.00
EUR FRESENIUS MED CARE NPV 494.00 21 011.70 0.01
EUR FRESENIUS SE & CO. KGAA NPV 922.00 29 307.03 0.01
EUR GEA GROUP AG NPV 424.00 17 620.07 0.01
EUR HANNOVER RUECKVERS ORD NPV(REGD) 130.00 32 205.41 0.01
EUR HEIDELBERG MATER NPV 315.00 32 732.79 0.01
EUR HENKEL AG & CO KGAA 275.00 21 972.54 0.01
EUR HENKEL AG&CO. KGAA NON-VTG PRF NPV 406.00 36 635.44 0.01
EUR INFINEON TECHNOLOG AG NPV (REGD) 2 978.00 119 052.16 0.04
EUR KNORR BREMSE AG NPV 149.00 11 419.86 0.00
EUR LEG IMMOBILIEN SE NPV 172.00 15 169.39 0.01
EUR MERCEDES-BENZ ORD NPV(REGD) 1 815.00 130 832.17 0.05
EUR MERCK KGAA NPV 298.00 53 864.22 0.02
EUR MTU AERO ENGINES H NPV (REGD) 131.00 32 495.81 0.01
EUR MUENCHENER RUECKVE NPV(REGD) 305.00 151 614.35 0.06
EUR NEMETSCHEK SE ORD NPV 119.00 10 793.52 0.00
EUR PORSCHE AUTO HL SE NON VTG PRF NPV 371.00 20 347.31 0.01
EUR PUMA SE NPV 273.00 14 092.34 0.01
EUR RATIONAL AG NPV 15.00 12 685.24 0.01
EUR RHEINMETALL AG NPV 99.00 56 724.99 0.02
EUR RWE AG (NEU) NPV 1 441.00 54 501.94 0.02
EUR SAP AG ORD NPV 2 373.00 427 534.34 0.16
EUR SARTORIUS AG NON VTG PRF NPV 55.00 14 419.48 0.01
EUR SCOUT24 SE NPV 203.00 15 250.07 0.01
EUR SIEMENS AG NPV(REGD) 1 733.00 331 605.83 0.12
EUR SIEMENS ENERGY AG NPV 1 324.00 35 674.64 0.01
EUR SIEMENS HEALTHINEE NPV 624.00 36 160.38 0.01
EUR SYMRISE AG NPV (BR) 302.00 35 850.53 0.01
EUR TALANX AG NPV 164.00 13 023.51 0.01
EUR VOLKSWAGEN AG NON VTG PRF NPV 467.00 58 302.15 0.02
EUR VOLKSWAGEN AG ORD NPV 80.00 11 385.77 0.00
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EUR VONOVIA SE NPV 1 576.00 49 274.08 0.02
EUR ZALANDO SE NPV 461.00 12 136.19 0.00
3 288 974.68 1.21

HKD AIA GROUP LTD NPV 25 600.00 197 807.84 0.07
HKD BOC HONG KONG HLDG HKD5 10 000.00 31 316.51 0.01
HKD CK ASSET HOLDINGS HKD1 4 500.00 17 744.96 0.01
HKD CK HUTCHISON HLDGS HKD1.0 6 000.00 29 220.22 0.01
HKD CK INFRASTRUCTURE HKD1 2 000.00 11 529.59 0.01
HKD CLP HOLDINGS HKD5 4 000.00 31 623.28 0.01
HKD GALAXY ENTERTAINME HKDO.10 5 000.00 23 966.72 0.01
HKD HANG SENG BANK HKD5 1 700.00 23 598.59 0.01
HKD HENDERSON LAND DEV HKD2 3 000.00 9 318.26 0.00
HKD HKT TRUST AND HKT SHARE STAPLED UNIT 12 000.00 13 942.88 0.01
HKD HONG KONG EXCHANGE HKD1 2 700.00 90 697.72 0.03
UsD HONGKONG LAND HLD ORD USDO.10(SINGAPORE REG) 2 300.00 7 797.00 0.00
HKD HONGKONG&CHINA GAS HKDO.25 26 350.00 20 444.50 0.01
uUsD JARDINE MATHESON COM USDO.25(BERMUDA REG) 300.00 11 040.00 0.00
HKD MTR CORP HKD1 5 000.00 16 936.48 0.01
HKD POWER ASSETS HOLDINGS LTD HKD1 3 500.00 19 371.50 0.01
HKD SINO LAND CO HKD1 8 974.00 9 520.76 0.00
HKD SITC INTERNATIONAL HKDO.10 2 000.00 5 112.90 0.00
HKD SUN HUNG KAl PROP NPV 3 000.00 28 875.10 0.01
HKD SWIRE PACIFIC <A~ HKDO.60 1 000.00 8 685.54 0.00
HKD SWIRE PROPERTIES LTD HKD1 2 600.00 4 765.73 0.00
HKD TECHTRONIC INDUSTR NPV 3 000.00 36 697.83 0.01
HKD THE LINK REAL ESTATE INVESTMENT TRUST 5 679.00 23 809.65 0.01
HKD WH GROUP LTD USDO.0001 23 326.00 15 862.04 0.01
HKD WHARF REAL ESTATE HKDO.1 4 000.00 11 580.72 0.01
HKD WHARF(HLDGS) HKD1 3 000.00 8 915.62 0.00
710 181.94 0.26

EUR AIB GROUP PLC ORD EUR0.625 3 062.00 17 351.84 0.01
EUR BANK OF IRELAND GR EUR1 2 374.00 27 099.41 0.01
GBP DCC ORD EUR0.25 216.00 15 648.14 0.01
GBP EXPERIAN ORD USDO0.10 2 035.00 93 456.00 0.03
GBP FLUTTER ENTERTAINM ORD EURO.09 399.00 75 693.01 0.03
AUD JAMES HARDIE ID PLC CUFS EUR0.5 1 039.00 32 331.28 0.01
EUR KERRY GROUP <A~ ORD EUR0.125(DUBLIN LIST) 376.00 31 756.84 0.01
EUR KINGSPAN GROUP ORD EUR0.13(DUBLIN LISTING) 346.00 33 129.47 0.01
EUR SMURFIT KAPPA GRP ORD EUR0.001 616.00 29 892.21 0.01
356 358.20 0.13

GBP ENTAIN PLC ORD EURO0.01 1 502.00 12 912.16 0.00
12 912.16 0.00

ILS AZRIELI GROUP 1LS0.01 119.00 7 171.41 0.00
ILS BANK HAPOALIM B.M. ILS1 3 206.00 29 299.79 0.01
ILS BK LEUMI LE ISRAEL ILS1 3 253.00 26 843.83 0.01
UsD CHECK POINT SFTWRE ORD 1LS0.01 228.00 34 314.00 0.01
UsD CYBER-ARK SOFTWARE COM 1LS0.01 100.00 22 925.00 0.01
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ILS ELBIT SYSTEMS LTD ILS1 51.00 9 637.13 0.00
usD GLOBAL-E ONLINE LT COM NPV 200.00 6 244.00 0.00
ILS ICL GROUP LTD ILS1 1 841.00 8 565.90 0.00
ILS ISRAEL DISCOUNT BK 1LS0.10 SER™A~ 3 235.00 16 512.82 0.01
ILS MIZRAHI TEFAHOT BK 1LS0.01 355.00 12 872.48 0.01
usb MONDAY COM LTD COM NPV 100.00 22 591.00 0.01
ILS NICE LTD ILS1 141.00 26 761.31 0.01
usD TEVA PHARMA IND ADR(CNV 1 ORD ILS0.10) 2 600.00 44 018.00 0.02
USD WIX.COM LTD COM I1LS0.01 131.00 21 104.10 0.01

288 860.77 0.11
EUR AMPLIFON EUR0.02 234.00 8 598.93 0.00
EUR ASSIC GENERALI SPA EUR1 2 436.00 62 410.71 0.02
EUR BANCO BPM NPV 2 967.00 21 271.32 0.01
EUR DAVIDE CAMPARI MIL EURO.01 1 187.00 11 821.68 0.00
EUR DIASORIN SPA EUR1 40.00 4 296.37 0.00
EUR ENEL EUR1 18 191.00 131 443.69 0.05
EUR ENI SPA EUR1 4 818.00 75 820.18 0.03
EUR FINECOBANK SPA EUR0.33 1 430.00 23 045.51 0.01
EUR INFRASTRUTTURE WIR NPV 656.00 7 157.14 0.00
EUR INTESA SANPAOLO NPV 33 608.00 131 564.35 0.05
EUR LEONARDO SPA EUR4.40 950.00 24 308.21 0.01
EUR MEDIOBANCA SPA EUR0.5 1 059.00 16 692.92 0.01
EUR MONCLER SPA NPV 490.00 32 576.25 0.01
EUR NEXI SPA NPV 1 556.00 10 287.19 0.00
EUR POSTE ITALIANE SPA NPV 929.00 12 707.38 0.01
EUR PRYSMIAN SPA EURO.10 593.00 38 638.52 0.01
EUR RECORDATI EURO.125 243.00 12 767.96 0.01
EUR SNAM EUR1 3 951.00 18 653.76 0.01
EUR TELECOM ITALIA SPA EURO.55 22 963.00 6 032.73 0.00
EUR TERNA SPA ORD EURO.22 3 034.00 25 434.03 0.01
EUR UNICREDIT SPA NPV (POST REV SPLIT) 3 508.00 138 564.44 0.05

814 093.27 0.30
JPY 1 700.00 57 476.22 0.02
JPY 1 400.00 30 174.68 0.01
JPY 400.00 13 966.72 0.01
JPY 300.00 11 147.03 0.00
JPY 1 100.00 39 234.47 0.01
JPY 300.00 5 711.92 0.00
JPY 1 100.00 40 186.45 0.01
JPY 2 900.00 18 915.65 0.01
JPY 300.00 16 608.86 0.01
JPY 4 000.00 39 415.83 0.01
JPY 1 400.00 25 497.47 0.01
JPY 1 300.00 56 584.68 0.02
JPY 500.00 9 599.41 0.00
JPY 2 300.00 66 623.82 0.02
JPY 800.00 14 763.44 0.01
JPY 1 800.00 40 216.36 0.01
JPY 1 200.00 11 404.75 0.00
JPY 1 500.00 20 679.95 0.01
JPY 1 500.00 45 636.20 0.02
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JPY 2 400.00 14 424.89 0.01
JPY 500.00 15 539.79 0.01
JPY 2 100.00 56 220.05 0.02
JPY 700.00 12 220.88 0.00
JPY 4 200.00 149 082.69 0.07
JPY 600.00 87 606.99 0.03
JPY 100.00 10 563.49 0.00
JPY 1 300.00 34 538.17 0.01
JPY 3 100.00 24 343.12 0.01
JPY 4 300.00 69 584.78 0.03
JPY 500.00 13 229.82 0.01
JPY 200.00 78 258.93 0.03
JPY 2 100.00 36 475.55 0.01
JPY 600.00 25 783.83 0.01
JPY 6 900.00 35 583.44 0.01
JPY 2 200.00 61 585.16 0.02
JPY 400.00 102 351.33 0.04
JPY 300.00 17 842.12 0.01
JPY 2 500.00 56 937.86 0.02
JPY 4 000.00 57 742.85 0.02
JPY 300.00 8 825.61 0.00
JPY 400.00 10 494.77 0.00
JPY 300.00 8 113.53 0.00
JPY 2 100.00 215 752.97 0.08
JPY 10 200.00 114 855.07 0.04
JPY 300.00 10 748.04 0.00
JPY 800.00 97 031.40 0.04
JPY 700.00 6 467.91 0.00
JPY 300.00 12 090.11 0.00
JPY 2 460.00 16 797.10 0.01
JPY 2 100.00 32 386.33 0.01
JPY 1 400.00 18 682.11 0.01
JPY 2 700.00 127 315.54 0.05
JPY 400.00 6 739.00 0.00
JPY 1 200.00 28 147.25 0.01
JPY 3 429.00 33 887.41 0.01
JPY 4 500.00 43 383.50 0.02
JPY 500.00 9 612.14 0.00
JPY 3.00 9 888.96 0.00
JPY 2 700.00 76 492.41 0.03
JPY 1 200.00 18 159.03 0.01
JPY 900.00 15 225.75 0.01
JPY 1 700.00 30 690.76 0.01
JPY 1 000.00 43 832.13 0.02
JPY 900.00 13 352.95 0.01
JPY 3 300.00 91 075.76 0.03
JPY 300.00 10 774.76 0.00
JPY 400.00 179 935.73 0.07
JPY 1 500.00 17 362.95 0.01
JPY 300.00 6 374.37 0.00
JPY 1 700.00 23 529.22 0.01
JPY 400.00 8 860.61 0.00
JPY 300.00 4 235.26 0.00
JPY 2 100.00 61 431.80 0.02
JPY 200.00 13 955.26 0.01
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JPY 2 100.00 29 680.23 0.01
JPY 2 900.00 32 959.37 0.01
JPY 500.00 8 449.20 0.00
JPY 200.00 51 532.02 0.02
JPY 5 100.00 12 102.13 0.00
JPY 1 000.00 9 698.05 0.00
JPY 500.00 14 741.16 0.01
JPY 3 200.00 62 311.88 0.02
JPY 900.00 12 702.92 0.00
JPY 1 400.00 14 766.62 0.01
JPY 200.00 8 196.25 0.00
JPY 400.00 8 952.24 0.00
JPY 900.00 18 831.02 0.01
JPY 2 900.00 15 329.98 0.01
JPY 7 900.00 166 048.55 0.06
JPY 4 300.00 74 701.71 0.03
JPY 2 500.00 41 991.47 0.02
JPY HC 2 000.00 13 242.55 0.01
JPY 7 500.00 65 290.02 0.02
JPY 25 100.00 264 824.21 0.10
JPY 2 900.00 147 080.72 0.05
JPY 400.00 12 093.29 0.00
JPY 5 900.00 54 083.49 0.02
JPY 800.00 26 390.91 0.01
JPY 5 440.00 111 261.32 0.04
JPY 400.00 4 220.31 0.00
JPY 2 900.00 60 548.54 0.02
JPY 4 000.00 75 509.88 0.03
JPY 500.00 36 988.13 0.01
JPY 800.00 13 701.99 0.01
JPY 900.00 44 918.39 0.02
JPY 2 300.00 125 212.38 0.05
JPY 4.00 14 941.61 0.01
JPY 200.00 9 859.68 0.00
JPY 1 900.00 12 779.92 0.00
JPY 5.00 8 247.16 0.00
JPY 400.00 11 798.02 0.00
JPY 1 900.00 41 495.43 0.02
JPY 67 900.00 66 670.72 0.02
JPY 1 000.00 31 722.29 0.01
JPY 300.00 8 321.61 0.00
JPY 5 200.00 18 477.71 0.01
JPY 500.00 12 593.46 0.00
JPY 200.00 22 106.97 0.01
JPY 300.00 22 899.23 0.01
JPY 7 100.00 42 944.73 0.02
JPY 10.00 9 398.96 0.00
JPY 200.00 5 140.48 0.00
JPY 900.00 24 077.13 0.01
JPY 1 300.00 19 924.59 0.01
JPY 1 400.00 16 298.96 0.01
JPY 200.00 25 918.74 0.01
JPY 2 800.00 44 072.67 0.02
JPY 400.00 13 078.37 0.01
JPY 900.00 13 029.37 0.01
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JPY 100.00 7 082.63 0.00
JPY 2 500.00 69 792.23 0.03
JPY 2 600.00 56 568.14 0.02
JPY 800.00 18 184.48 0.01
JPY 600.00 11 381.84 0.00
JPY 1 000.00 41 197.62 0.02
JPY 800.00 20 551.72 0.01
JPY 5 200.00 45 780.65 0.02
JPY 3 500.00 18 174.30 0.01
JPY 3 300.00 166 905.72 0.06
JPY 3 200.00 59 786.82 0.02
JPY 4 700.00 32 421.01 0.01
JPY 1 400.00 12 503.74 0.00
JPY 800.00 10 324.22 0.00
JPY 600.00 15 509.24 0.01
JPY 200.00 19 097.01 0.01
JPY 300.00 5 683.29 0.00
JPY 500.00 31 092.30 0.01
JPY 600.00 9 648.41 0.00
JPY 900.00 12 903.37 0.01
JPY 1 300.00 29 218.87 0.01
JPY 5 100.00 65 816.92 0.02
JPY 700.00 7 073.72 0.00
JPY 500.00 12 943.46 0.01
JPY 200.00 32 695.92 0.01
JPY 4 100.00 152 760.19 0.06
JPY 500.00 22 399.69 0.01
JPY 900.00 28 469.88 0.01
JPY 1 200.00 12 389.83 0.00
JPY 100.00 50 151.13 0.02
JPY 6 500.00 78 072.80 0.03
JPY 2 300.00 132 340.20 0.05
JPY 2 100.00 44 433.49 0.02
JPY 2 800.00 229 762.32 0.08
JPY 1 300.00 28 954.15 0.01
JPY 800.00 12 004.20 0.00
JPY 2 300.00 59 730.19 0.02
JPY 1 600.00 25 907.28 0.01
JPY 600.00 19 529.73 0.01
JPY 2 900.00 189 894.68 0.07
JPY 1 600.00 37 091.86 0.01
JPY 700.00 21 840.34 0.01
JPY 300.00 10 979.03 0.00
JPY 3 600.00 42 690.51 0.02
JPY 1 200.00 20 461.36 0.01
JPY 1 200.00 21 576.25 0.01
JPY 400.00 15 188.52 0.01
JPY 3 509.00 93 181.82 0.03
JPY 900.00 44 964.21 0.02
JPY 3 100.00 52 671.10 0.02
JPY 400.00 7 304.08 0.00
JPY 300.00 9 474.69 0.00
JPY 4 200.00 145 100.39 0.05
JPY 3 800.00 22 720.93 0.01
JPY 1 100.00 235 406.79 0.09
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JPY 900.00 20 188.36 0.01
JPY 1 200.00 14 012.54 0.01
JPY 600.00 15 539.79 0.01
JPY 3 200.00 16 001.53 0.01
JPY 300.00 7 485.44 0.00
JPY 300.00 28 254.16 0.01
JPY 23 900.00 517 254.13 0.19
JPY 500.00 30 350.95 0.01
JPY 300.00 13 512.36 0.01
JPY 900.00 28 928.06 0.01
JPY 1 000.00 19 968.82 0.01
JPY 600.00 10 923.67 0.00
JPY 2 100.00 20 479.49 0.01
JPY 400.00 4 586.85 0.00
JPY 500.00 19 049.29 0.01
JPY 500.00 12 841.64 0.01
JPY 200.00 7 841.17 0.00
JPY 340.00 7 957.75 0.00
8 559 391.16 3.17

EUR ARCELORMITTAL NPV(POST STOCK SPLIT) 1 132.00 29 690.20 0.01
EUR EUROFINS SCIENTIFI EUR0.01 313.00 18 810.93 0.01
EUR TENARIS S.A. USD1 1 174.00 19 238.49 0.01
67 739.62 0.03

HKD SANDS CHINA LTD USDO.01 REG =S~ 5 200.00 12 389.58 0.00
12 389.58 0.00

EUR ABN AMRO BANK N.V. DR EACH REP SHS 1 095.00 18 603.66 0.01
EUR ADYEN NV EUR0.01 48.00 61 738.51 0.02
usD AERCAP HOLDINGS EUR0.01 443.00 41 070.53 0.02
EUR AKZO NOBEL NV EURO.50(POST REV SPLIT) 412.00 28 687.72 0.01
EUR ARGEN X NV EURO0.10 136.00 50 301.49 0.02
EUR ASM INTL NV EURO.04 107.00 74 365.12 0.03
EUR ASML HOLDING NV EUR0.09 909.00 859 314.50 0.32
EUR ASR NEDERLAND N.V. EURO.16 364.00 17 545.03 0.01
EUR BE SEMICONDUCTOR EUR0.01 187.00 27 405.97 0.01
EUR EURONEXT EUR1.60 228.00 22 363.14 0.01
EUR EXOR NV EUR0.01 205.00 22 900.19 0.01
EUR FERRARI NV EURO.O1(NEW) 286.00 117 175.76 0.04
EUR FERROVIAL SE EUR0.01 1 143.00 44 992.89 0.02
EUR HEINEKEN HOLDING EUR1.6 329.00 26 822.90 0.01
EUR HEINEKEN NV EUR1.60 662.00 66 031.14 0.02
EUR IMCD NV EURO.16 123.00 18 613.91 0.01
EUR ING GROEP N.V. EUR0.01 7 594.00 134 905.58 0.05
EUR JDE PEETS N.V. EURO0.01 153.00 3 358.48 0.00
EUR KON KPN NV EUR0.04 9 226.00 34 494 .22 0.01
EUR KONINKLIJKE AHOLD EUR0.01 2 096.00 64 940.42 0.02
EUR KONINKLIJKE PHILIPS NV EUR0.20 1 865.00 50 373.14 0.02
EUR NN GROUP N.V. EUR0.12 598.00 27 778.79 0.01
EUR OCI N.V. EUR0.02 246.00 6 692.46 0.00
EUR PROSUS N.V. EUR0.05 3 305.00 119 764.37 0.04
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EUR QIAGEN NV ORD EUR0.01 (POST REV SPLT) 476.00 20 277.10 0.01
EUR RANDSTAD N.V. EUR0.10 199.00 10 456.06 0.00
EUR STELLANTIS N V COM EURO.01 4 957.00 108 702.65 0.04
EUR UNIVERSAL MUSIC GR EUR10.00 1 790.00 55 537.34 0.02
EUR WOLTERS KLUWER EURO.12 554.00 87 837.74 0.03
2 223 050.81 0.82

NZD AUCKLAND INTL NPV 3 315.00 15 886.54 0.01
NZD FISHER & PAYKEL HE NPV 1 287.00 23 326.62 0.01
NZD MERCURY NZ LTD NPV 1 857.00 7 621.48 0.00
NZD MERIDIAN ENERGY LT NPV 2 183.00 9 066.75 0.00
NzZD SPARK NEW ZEALAND NPV 4 208.00 10 794.02 0.01
AUD XERO LIMITED NPV 323.00 28 999.51 0.01
95 694.92 0.04

NOK AKER BP ASA NOK1 647.00 16 566.92 0.01
NOK DNB BANK ASA NOK12.50 1 997.00 39 021.33 0.01
NOK EQUINOR ASA NOK2.50 2 019.00 58 225.13 0.02
NOK GJENSIDIGE FORSIKR NOK2 441.00 7 714.26 0.00
NOK KONGSBERG GRUPPEN NOK5 212.00 18 199.03 0.01
NOK MOWI ASA NOK7.50 1 082.00 19 349.49 0.01
NOK NORSK HYDRO ASA NOK3.6666 2 827.00 19 091.55 0.01
NOK ORKLA ASA NOK1.25 1 670.00 13 286.47 0.01
NOK SALMAR ASA NOKO.25 127.00 7 721.67 0.00
NOK TELENOR ASA ORD NOK6 1 594.00 18 578.74 0.01
NOK YARA INTERNATIONAL NOK1.7 383.00 11 849.37 0.00
229 603.96 0.09

EUR INPOST S.A. EUR0.01 412.00 7 384.38 0.00
7 384.38 0.00

EUR EDP ENERGIAS PORTU EUR1(REGD) 6 168.00 24 982.71 0.01
EUR GALP ENERGIA EUR1-B 1 109.00 23 253.92 0.01
EUR JERONIMO MARTINS EURS 730.00 16 309.40 0.00
64 546.03 0.02

SGD CAPITALAND INVESTM NPV 7 700.00 15 152.77 0.01
SGD DBS GROUP HLDGS SGD1 4 320.00 115 023.16 0.04
SGD GENTING SINGAPORE LTD 21 800.00 14 676.33 0.01
usD GRAB HLDGS LTD COM USD0.000001 CL A 4 100.00 15 047.00 0.01
SGD KEPPEL LTD 3 300.00 16 406.01 0.01
SGD OVERSEA-CHINESE BK NPV 7 314.00 78 513.09 0.03
usb SEA LTD ADS EACH REP ONE CL A SHS 800.00 54 016.00 0.02
SGD SEMBCORP INDUSTRIE SGDO.25 (POST REORG) 1 600.00 6 025.01 0.00
SGD SINGAPORE AIRLINES NPV 3 100.00 15 526.37 0.01
SGD SINGAPORE EXCHANGE SGDO.01 1 500.00 10 608.86 0.00
SGD SINGAPORE TECH ENG NPV 4 100.00 12 678.85 0.00
SGD SINGAPORE TELECOMM NPV 21 300.00 39 079.68 0.01
SGD UTD OVERSEAS BANK SGD1 2 800.00 63 780.42 0.02
SGD WILMAR INTERNATIONAL LTD 5 700.00 13 030.26 0.00
469 563.81 0.17
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EUR ACCIONA SA EUR1 72.00 9 215.44 0.00
EUR ACS ACTIVIDADES CO EUR0.5 485.00 21 650.34 0.01
EUR AENA SME S.A. EUR10 180.00 35 095.28 0.01
EUR AMADEUS IT GROUP EUR0.01 1 000.00 70 933.10 0.03
EUR BANCO SANTANDER SA EUR0.50(REGD) 36 944.00 193 894.42 0.07
EUR BBVA(BILB-VIZ-ARG) EUR0.49 13 158.00 141 986.19 0.05
EUR BCO DE SABADELL EUR0.125 10 483.00 22 060.80 0.01
EUR CAIXABANK SA EUR1 8 248.00 47 187.73 0.02
EUR CELLNEX TELECOM SA EUR0.25 999.00 36 363.77 0.01
EUR EDP RENOVAVEIS SA EUR5 865.00 13 822.73 0.00
EUR ENDESA SA EUR1.2 688.00 13 668.14 0.02
EUR GRIFOLS SA EUR0.25 (CLASS A) POST SUBD 671.00 6 794.87 0.00
EUR IBERDROLA SA EUR0.75 (POST SUBDIVISION) 13 431.00 176 426.39 0.07
EUR INDITEX EUR0.03 (POST SUBD) 2 481.00 117 323.35 0.04
EUR REDEIA CORP SA EUR0.5 808.00 14 508.31 0.01
EUR REPSOL SA EUR1 2 767.00 45 117.91 0.02
EUR TELEFONICA SA EUR1 10 902.00 50 713.88 0.02

1 016 762.65 0.39
SEK ALFA LAVAL AB NPV 605.00 27 911.04 0.01
SEK ASSA ABLOY SER~ B~ NPV (POST SPLIT) 2 246.00 65 604.08 0.02
SEK ATLAS COPCO AB SER ™A~ NPV (POST SPLIT) 6 107.00 116 598.11 0.04
SEK ATLAS COPCO AB SER” B~ NPV (POST SPLIT) 3 493.00 57 540.24 0.02
SEK BEIJER REF AB SER ” B~ NPV (POST SPLIT) 937.00 15 159.03 0.01
SEK BOLIDEN AB NPV (POST SPLIT) 674.00 23 506.56 0.01
SEK EPIROC AB SER = A= NPV (POST SPLIT) 1 613.00 33 541.54 0.01
SEK EPIROC AB SER ” B~ NPV 1 039.00 19 402.46 0.01
SEK EQT AB NPV 831.00 25 126.27 0.01
SEK ERICSSON SER =B = NPV 6 358.00 39 040.78 0.01
SEK ESSITY AB SER ” B~ NPV 1 349.00 34 567.71 0.01
SEK EVOLUTION AB NPV 429.00 46 011.49 0.02
SEK FASTIGHETS AB BALD SERZB=NPV (POST SPLIT) 1 459.00 9 802.32 0.00
SEK GETINGE AB SER ~B = NPV 532.00 9 459.17 0.00
SEK HENNES & MAURITZ SER ” B~ NPV 1 543.00 27 229.76 0.01
SEK HEXAGON AB SER ~ B~ NPV (POST SPLIT) 4 554.00 49 882.17 0.02
SEK HOLMEN AB SER =B~ NPV (POST SPLIT) 233.00 9 734.55 0.00
SEK HUSQVARNA AB SER =B = NPV 998.00 8 227.15 0.00
SEK INDUSTRIVARDEN AB SER ~ C ~ NPV 325.00 11 374.94 0.00
SEK INDUSTRIVARDEN AB SER = A = NPV 219.00 7 766.99 0.00
SEK INDUTRADE AB NPV 672.00 17 277.30 0.01
SEK INVESTOR AB SER ” B = NPV (POST SPLIT) 4 034.00 109 085.08 0.04
SEK LATOUR INVESTMENT SER =B~ NPV (POST SPLIT) 261.00 7 243.93 0.00
SEK LIFCO AB SER”B NPV (POST SPLIT) 543.00 14 342.73 0.01
SEK LUNDBERGFORETAGEN SER ” B = NPV 194.00 9 831.70 0.00
SEK NIBE INDUSTRIER AB SER =B~ NPV (POST SPLIT) 3 565.00 18 094.14 0.01
SEK SAAB AB NPV B 656.00 15 805.58 0.01
SEK SAGAX AB NPV B 543.00 14 280.78 0.01
SEK SANDVIK AB NPV (POST SPLIT) 2 480.00 54 352.87 0.02
SEK SECURITAS SER = B = NPV 1 069.00 10 957.12 0.00
SEK SKAND ENSKILDA BKN SER = A= NPV 3 638.00 51 592.41 0.02
SEK SKANSKA AB SER ~ B = NPV 824.00 14 513.94 0.01
SEK SKF AB SER = B = NPV 666.00 14 520.39 0.01
SEK SVENSKA CELLULOSA SER =B = NPV 1 247.00 19 071.61 0.01
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SEK SVENSKA HANDELSBKN SER = A~ NPV (P/S) 3 355.00 31 466.28 0.01
SEK SWEDBANK AB SER = A= NPV 1 825.00 37 845.86 0.01
SEK SWEDISH ORPHAN BIOVITRUM AB NPV 517.00 13 882.10 0.01
SEK TELE2 AB SHS 1 176.00 11 472.41 0.00
SEK TELIA COMPANY AB NPV 4 416.00 11 441.83 0.00
SEK TRELLEBORG AB SER * B = NPV 437.00 16 994.35 0.01
SEK VOLVO AB SER = A= NPV (POST SPLIT) 516.00 13 973.00 0.01
SEK VOLVO AB SER”B = NPV (POST SPLIT) 3 528.00 94 597.04 0.04
SEK VOLVO CAR AB SER ” B = NPV 2 218.00 7 407.60 0.00

1 247 536.41 0.46
CHF ABB LTD CHF0.12 (REGD) 3 527.00 193 131.74 0.07
CHF ADECCO GROUP AG CHFO.1 (REGD) 383.00 14 493.84 0.01
CHF ALCON AG CHFO0.04 1 138.00 101 343.37 0.04
CHF AVOLTA AG CHF5 (REGD) 250.00 10 131.35 0.00
CHF BACHEM HOLDING AG CHF0.01 (REGD) (SUBD) 63.00 5 646.01 0.00
CHF BALOISE-HLDGS CHFO.1(REGD) 106.00 18 317.80 0.01
CHF BARRY CALLEBAUT AG CHF0.02 (REGD) 9.00 15 622.68 0.01
CHF BKW AG CHF2.5 30.00 4 722.05 0.00
CHF BQE CANT VAUDOISE CHF1 73.00 7 691.24 0.00
CHF CLARIANT CHF1.76 (REGD) 612.00 9 768.66 0.00
GBP COCA-COLA HBC AG ORD CHF6.70 527.00 17 767.46 0.01
EUR DSM FIRMENICH AG EUR0.01 408.00 46 795.01 0.02
CHF EMS-CHEMIE HLDG AG CHF0.01(REGD)(POST RECON) 16.00 13 195.14 0.01
CHF GEBERIT CHFO.10(REGD) 77.00 46 977.55 0.02
CHF GIVAUDAN AG CHF10 20.00 93 931.16 0.03
GBP GLENCORE XSTRATA ORD USDO.01 23 524.00 143 988.26 0.05
CHF HELVETIA HOLDING CHF0.02 (REGD) POST SUBD 72.00 9 664.91 0.00
CHF HOLCIM LTD CHF2 (REGD) 1 132.00 98 851.59 0.04
CHF JULIUS BAER GRUPPE CHF0.02 (REGD) 463.00 27 754.85 0.01
CHF KUEHNE&NAGEL INTL CHF1(REGD)(POST-SUBD) 116.00 32 852.63 0.01
CHF LINDT & SPRUENGLI PTG CERT CHF10 5.00 58 249.74 0.02
CHF LOGITECH INTL CHFO.25(REGD) (POST-SUBD) 390.00 38 647.67 0.01
CHF LONZA GROUP AG CHF1(REGD) 169.00 91 117.44 0.03
CHF NESTLE SA CHFO.10(REGD) 6 060.00 641 903.90 0.24
CHF NOVARTIS AG CHF0.49 (REGD) 4 510.00 465 772.54 0.17
CHF PARTNERS GROUP HLG CHF0.01 (REGD) 51.00 68 177.13 0.03
CHF RICHEMONT(CIE FIN) CHF1.00 (REG) SER <A~ 1 209.00 193 046.00 0.07
CHF ROCHE HLDGS AG CHF1(BR) 73.00 20 456.02 0.01
CHF ROCHE HLDGS AG GENUSSCHEINE NPV 1 589.00 406 871.36 0.15
CHF SANDOZ GROUP AG CHF0.05 874.00 31 059.62 0.01
CHF SCHINDLER-HLDG AG CHFO.1(REGD)(POST-SUBD) 56.00 14 152.86 0.01
CHF SCHINDLER-HLDG AG PTG CERT CHFO.10(POST-SUBD) 93.00 24 081.14 0.01
CHF SGS SA CHF0.04 312.00 29 050.60 0.01
CHF SIG GROUP AG CHF0.01 722.00 14 989.81 0.01
CHF SIKA AG CHF0.01 (REG) 353.00 106 782.35 0.04
CHF SONOVA HOLDING AG CHF0.05 (REGD) 110.00 34 725.93 0.01
EUR STMICROELECTRONICS EUR1.04 1 493.00 61 355.42 0.02
CHF STRAUMANN HLDG CHF0.01 (REGD) (POST SPLIT) 252.00 32 681.93 0.01
CHF SWATCH GROUP CHFO0.45(REGD) 131.00 5 459.85 0.00
CHF SWATCH GROUP CHF2.25(BR) 59.00 12 631.88 0.01
CHF SWISS LIFE HLDG CHF5.1(REGD) 64.00 44 537.16 0.02
CHF SWISS PRIME SITE CHF15.3 (REGD) 152.00 14 034.92 0.01
CHF SWISS RE AG CHF0.10 685.00 87 091.39 0.03
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CHF SWISSCOM AG CHF1(REGD) 60.00 33 134.18 0.01
CHF TEMENOS AG CHF5 (REGD) 177.00 11 379.48 0.00
CHF UBS GROUP CHF0.10 (REGD) 7 402.00 233 756.01 0.09
CHF VAT GROUP AG CHFO0.10 59.00 31 823.31 0.01
CHF ZURICH INSURANCE GRP CHF0.10 324.00 170 125.59 0.06

3 889 742.53 1.44
GBP 31 GROUP ORD GBP0.738636 2 227.00 81 177.97 0.03
GBP ADMIRAL GROUP ORD GBPO.001 548.00 18 935.95 0.01
GBP ANGLO AMERICAN USDO.54945 2 907.00 93 029.48 0.03
GBP ANTOFAGASTA ORD GBPO.05 854.00 23 953.50 0.01
GBP ASHTEAD GROUP ORD GBPO.10 1 024.00 74 157.69 0.03
GBP ASSOCD BRIT FOODS ORD GBPO.0568 815.00 26 460.28 0.01
GBP ASTRAZENECA ORD USDO.25 3 490.00 541 658.75 0.20
GBP AUTO TRADER GROUP ORD GBPO.01 1 851.00 19 235.33 0.01
GBP AVIVA ORD GBP0.33 5 982.00 36 550.54 0.01
GBP BAE SYSTEMS ORD GBP0.025 6 843.00 121 278.11 0.04
GBP BARCLAYS ORD GBPO.25 33 408.00 93 577.14 0.03
GBP BARRATT DEVEL ORD GBPO.10 1 873.00 11 999.83 0.00
GBP BERKELEY GP HLDGS ORD GBP0.053943 243.00 16 211.91 0.01
GBP BP ORD USDO.25 38 599.00 239 897.64 0.09
GBP BRIT AMER TOBACCO ORD GBPO.25 4 582.00 140 886.33 0.05
GBP BT GROUP ORD GBPO.05 13 696.00 22 773.70 0.01
GBP BUNZL ORD GBPO.32142857 829.00 30 988.98 0.01
GBP BURBERRY GROUP ORD GBPO.0005 900.00 11 859.86 0.00
GBP CENTRICA ORD GBP0.061728395 13 492.00 24 315.48 0.01
usD COCA-COLA EUROPACI COM EUR0.01 435.00 32 063.85 0.01
GBP COMPASS GROUP ORD GBP0.1105 3 838.00 107 112.99 0.04
GBP CRODA INTL ORD GBP0.10609756 320.00 18 497.05 0.01
GBP DIAGEO ORD GBP0.28 101/108 5 056.00 169 333.16 0.06
GBP ENDEAVOUR MINING P ORD USDO.01 404.00 8 831.78 0.00
GBP GSK PLC ORD GBP0.3125 9 224.00 207 457.70 0.08
GBP HALEON PLC ORD GBP1.25 13 853.00 57 339.96 0.02
GBP HALMA ORD GBPO.10 848.00 24 033.53 0.01
GBP HARGREAVES LANSDOW ORD GBP0.004 (WI) 641.00 8 614.17 0.00
GBP HIKMA PHARMACEUTIC ORD GBPO.10 404.00 9 927.40 0.00
GBP HSBC HLDGS ORD USDO.50(UK REG) 43 146.00 382 556.80 0.14
GBP IMPERIAL BRANDS PL GBPO.10 1 815.00 44 853.75 0.02
GBP INFORMA PLC (GB) ORD GBP0.001 3 032.00 32 727.99 0.01
GBP INTERCONTL HOTELS ORD GBP0.208521303 364.00 36 612.14 0.01
GBP INTERTEK GROUP ORD GBP0.01 367.00 22 316.55 0.01
GBP JD SPORTS FASHION ORD GBPO.0005 7 125.00 11 566.23 0.00
GBP KINGFISHER ORD GBPQ.157142857 4 770.00 16 039.23 0.01
GBP LAND SECURITIES GP ORD GBPO.106666666 1 407.00 11 688.84 0.00
GBP LEGAL & GENERAL GP ORD GBP0.025 13 842.00 44 059.09 0.02
GBP LLOYDS BANKING GP ORD GBPO.1 143 107.00 101 159.57 0.04
GBP LONDON STOCK EXCH ORD GBP0.06918604 924.00 107 785.14 0.04
GBP M&G PLC ORD GBPO.05 5 391.00 13 665.87 0.01
GBP MELROSE INDUST PLC ORD GBP0.22857142 3 046.00 23 881.76 0.01
GBP MONDI PLC ORD EUR0.22(POST CONS) 961.00 19 099.54 0.01
GBP NATIONAL GRID ORD GBPO.12431289 8 323.00 93 506.55 0.03
GBP NATWEST GROUP PLC ORD GBP1.0769 12 558.00 50 364.86 0.02
GBP NEXT ORD GBPO.10 262.00 31 149.55 0.01
GBP PEARSON ORD GBPO.25 1 542.00 18 611.84 0.01
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GBP PERSIMMON ORD GBPO.10 684.00 12 584.05 0.00
GBP PHOENIX GP HLDGS ORD GBP0.10 1 900.00 12 003.47 0.00
GBP PRUDENTIAL ORD GBPO.05 6 039.00 57 435.75 0.02
GBP RECKITT BENCK GRP ORD GBPO.10 1 642.00 93 073.26 0.03
GBP RELX PLC GBPO.1444 4 307.00 187 322.25 0.07
GBP RENTOKIL INITIAL ORD GBP0.01 5 591.00 29 491.78 0.01
GBP RIO TINTO ORD GBPO.10 2 511.00 175 068.00 0.06
GBP ROLLS-ROYCE HLDGS ORD GBPO.20 18 744.00 108 203.28 0.04
GBP SAGE GROUP GBP0.01051948 2 396.00 31 192.25 0.01
GBP SAINSBURY(J) ORD GBP0.28571428 3 317.00 11 706.72 0.00
GBP SCHRODERS PLC ORD GBPO.20 1 667.00 8 315.66 0.00
GBP SEVERN TRENT ORD GBP0.9789 656.00 19 928.33 0.01
GBP SHELL PLC ORD EUR0.07 14 647.00 524 304.28 0.19
GBP SMITH & NEPHEW ORD USDO.20 1 862.00 23 479.40 0.01
GBP SMITHS GROUP ORD GBP0.375 857.00 18 789.30 0.01
GBP SPIRAX-SARCO ENG ORD GBPO.269230769 160.00 18 150.74 0.01
GBP SSE PLC ORD GBP0.50 2 553.00 57 045.92 0.02
GBP STANDARD CHARTERED ORD USDO0.50 4 905.00 48 548.99 0.02
GBP TAYLOR WIMPEY ORD GBP0.01 7 955.00 14 903.80 0.01
GBP TESCO ORD GBPO.0633333 15 485.00 61 315.21 0.02
GBP UNILEVER PLC ORD GBP0.031111 778.00 42 385.62 0.02
EUR UNILEVER PLC ORD GBP0.031111 4 848.00 263 991.52 0.10
GBP UNITED UTILITIES G ORD GBPO.05 1 490.00 19 274.21 0.01
GBP VODAFONE GROUP ORD USDO.2095238(POST CONS) 51 473.00 49 557.88 0.02
GBP WHITBREAD ORD GBPO.76797385 473.00 17 783.66 0.01
GBP WISE PLC CLS A ORD GBPO.01 1 307.00 13 553.88 0.02
GBP WPP PLC ORD GBPO.10 2 566.00 26 685.11 0.01
5 279 899.68 1.95

CAD BROOKFIELD RENEWA. CLASS A SUB VOTING SHARES 350.00 11 032.90 0.00
11 032.90 0.00

42 445 942.09  15.68

usb STAR COMPASS PLC/UBS DYNMC DIVERSIFIED LTD NOTE DUE
30.09.25 6 345 000.00 11 550 438.00 4.26
11 550 438.00 .26
11 550 438.00 4.26

N

UsD UBS AG/LONDON/UBS ETC CMCI COMPOSITE USD 16-PRP 5 284.00 830 724.06 0.31
830 724.06 0.31
830 724.06 0.31
CAD CANADIAN APARTMENT PROP. REAL ESTATE INVESTMENT TRUST 100.00 3 271.83 0.00
CAD RIOCAN REAL ESTATE INVESTMENT TRUST 55.00 697.61 0.00

3 969.44 0.00
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SGD CAPITALAND ASCENDAS REIT- UNITS REAL ESTATE INVESTMENT

TRUST 11 400.00 22 012.28 0.01
SGD CAPITALAND INTEGRATED COMMERCIAL TRUST REAL ESTATE INV
TRUST 17 125.00 24 831.69 0.01

46 843.97 0.02

GBP SEGRO PLC REIT 2 802.00 32 507.11 0.01
32 507.11 0.01
83 320.52 0.03

EUR ALSTOM SA RIGHTS 10.06.24 548.00 588.00 0.00
588.00 0.00

GBP NATIONAL GRID PLC RIGHTS 10.06.24 2 428.00 6 060.55 0.00
6 060.55 0.00
6 648.55 0.00

T-bill
usb AMERICA, UNITED STATES OF TB 0.00000% 13.07.23-11.07.24 2 400 000.00 2 386 649.33 0.88
2 386 649.33 0.88
T-bill 2 386 649.33 0.88
57 303 722.55  21.16

T-bill
usD AMERICA, UNITED STATES OF TB 0.00000% 15.06.23-13.06.24 1 635 000.00 1 632 608.81 0.60
usb AMERICA, UNITED STATES OF TB 0.00000% 10.08.23-08.08.24 2 950 000.00 2 921 633.30 1.08
usD AMERICA, UNITED STATES OF TB 0.00000% 18.04.24-17.10.24 2 670 000.00 2 617 465.27 0.97
usb UNITED STATES TREASURY BILL TB 0.00000% 14.03.24-12.09.24 3 245 000.00 3 197 522.50 1.18
10 369 229.88 3.83
T-bill 10 369 229.88 3.83
10 369 229.88 3.83
EUR ABN AMRO BANK NV RIGHTS 24-PRP 1 095.00 1 057.97 0.00
EUR FERROVIAL SE (STOCK DIVIDEND) RIGHTS 05.06.24 1 143.00 376.34 0.00
EUR NN GROUP NV (STOCK DIVIDEND) RIGHTS 13.06.24 598.00 1 350.31 0.00
EUR UNTVERSAL MUSIC GROUP (STOCK DIVIDEND) RIGHTS 04.06.24 1 790.00 524.67 0.00
3 309.29 0.00
3 309.29 0.00
3 309.29 0.00
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2010 12 17 41 (De) UCITS UCIs
UsD AMBIENTA X ALPHA FUND-ACCUM SHS -U2- HEDGED USD 503.88 527 829.88 0.20
EUR AMBIENTA X ICAV-AMBIENTA X ALPHA FUND - ACCUM-F- EUR 1 391.30 163 470.28 0.06
usD KEPLER LIQUID STRAT ICAV KLS ARETE MACRO-ACCUM SHS-SI-USD 3 636.39 493 930.72 0.18
uUsD LAZARD RATHMORE ALT FUND-ACCUM SHS-Z-USD 5 760.66 618 569.19 0.23
uUsD LYXOR DIM IRL PLC - LYXOR/TIEDEMANN ARBIT STR-1-USD-CAP 1 965.65 309 155.70 0.11
usD MAN FUNDS VI PLC-MAN AHL TARGETRISK-INU-USD-CAP 22 080.45 3 593 151.79 1.33
UsD MERIAN GLOBAL FUNDS PLC -MER GBL EQU ABSOLUTE RETURN-I-
ACC 124 584.28 275 119.45 0.10
UsD SOURCE MARKETS PLC - MSCI USA SOURCE ETF-A 94 910.00 14 162 470.20 5.23
UsD TAGES INTERNATIONAL FUND ICAV-KG-ACCUM SHS INSTITUTIONAL
UsD 6 796.36 732 039.23 0.27
EUR TAGES INTERNATIONAL FUNDS ICAV ACCUM SHS INSTIT. FD EUR 9.71 1 133.01 0.00
UsD UBS IRL FND SOLUTIONS PLC-MSCI USA SF INDEX-SHS-A-USD-ACC 293 568.00 45 494 996.24  16.80
UsD UBS(IRL)FUND SOLUTION PLC-MSCI USA SF UCITS SHS-A-ETF-ACC 332 375.00 49 596 997.50  18.31
115 968 863.19  42.82
usD ALMA PLATINUM 1V-SYSTEMATIC ALPHA-SHS -11C-U-
CAPITALISATION 2 584.95 477 956.89 0.18
usD AQR UCITS FUNDS - GLOBAL RISK PARITY UCITS FUND-A2-CAP 21 409.48 2 741 698.01 1.01
usD FOCUSED SICAV - HIGH GRADE BOND USD U-X-ACC 2 719.00 27 078 385.05  10.00
UsD FOCUSED SICAV - HIGH GRADE LONG TERM BOND USD U-X-ACC 2 991.00 27 086 376.36  10.00
usD INVESCO FUNDS SICAV BAL RISK ALLOCATION-PI1-USD HDG-CAP 140 237.52 1 919 851.68 0.71
UsD LUMYNA-MARSHALL WACE UCITS SIC ESG MKT NTRL TOPS B CAP-
EQUAL 3 994.05 3 994.05 0.00
UsD LUMYNA-MW ESG MRK NEU TOPS UCITS FD-SHS-B-CAPITALISATION 2 444.86 323 663.90 0.12
UsD LUMYNA-PSAM GLOBAL EVENT UCITS FUND-SHS B-CAPITALISATION 3 607.63 439 841.64 0.16
UsD SCHRODER GAIA SICAV - GAIA TWO SIGMA DIVERSIFIED-C-
CAPITAL 6 133.69 898 401.57 0.33
usD SCHRODER GAIA SICAV - SCHRDR GAIA WELGTON PAGA-SHS-C USD-
CAP 7 398.69 924 096.38 0.34
usD UBS (LUX) BOND FUND-EURO HIGH YIELD (EUR)(USD HEDGED) F-
ACC 16 755.00 2 372 340.45 0.88
usD UBS (LUX) BOND SICAV - USD HIGH YIELD (USD) F-ACC 9 123.00 3 371 860.80 1.24
UsD UBS (LUX) BOND SICAV - EMERG ECON CORPORATES (USD) F-ACC 35 275.00 4 361 048.25 1.61
UsD UBS (LUX) EMERGING ECONOMIES FUND - GLOBAL BONDS (USD) F-
ACC 3 289.00 6 674 926.83 2.46
UsD UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 2.00 24 634.86 0.01
78 699 076.72  29.05
194 667 939.91  71.87
2010 12 17 41 (De)
ucITs/ UCls 194 667 939.91  71.87
CAD CONSTELLATION SOFTWARE INC/CANADA CALL WARRANT 31.03.40 57.00 0.01 0.00
0.01 0.00
0.01 0.00
0.01 0.00

262 344 201.64  96.86
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usD US 10YR TREASURY NOTE FUTURE 19.09.24 -114.00 33 843.75 0.01
usb US 2YR TREASURY NOTE FUTURE 30.09.24 -91.00 -2 133.04 0.00
usD US LONG BOND FUTURE 19.09.24 -9.00 8 156.25 0.00
usD US 10YR ULTRA NOTE FUTURE 19.09.24 -77.00 36 093.75 0.01
USD US 5YR TREASURY NOTE FUTURE 30.09.24 -125.00 21 179.63 0.01

97 140.34 0.03
EUR EURO STOXX 50 INDEX FUTURE 21.06.24 82.00 36 497.87 0.01
CHF SWISS MARKET INDEX FUTURE 21.06.24 10.00 43 207.89 0.02
GBP FTSE 100 INDEX FUTURE 21.06.24 19.00 122 284.49 0.04
SEK OMX 30 INDEX FUTURE 20.06.24 20.00 -4 012.47 0.00
usb MINI MSCI EMERGING MARKETS INDEX FUTURE 21.06.24 413.00 -55 745.00 -0.02
JPY TOPIX INDX FUTURE 13.06.24 17.00 97 470.49 0.04
AUD SP1 200 INDEX FUTURES 20.06.24 8.00 -2 261.17 0.00
CAD S&P/TSX 60 IX FUTURE 20.06.24 8.00 18 589.30 0.01
HKD HANG SENG INDEX FUTURE 27.06.24 3.00 -14 789.06  -0.01
usD S&P500 EMINI FUTURE 21.06.24 112.00 621 482.50 0.23

862 724.84 0.32

959 865.18 0.35
usD UBS/CMCI EXCESS RETURN INDEX TRS EQS REC PERF 24-02.04.25 7 163 352.47 -11 954.60 0.00
usb UBS/CMCI EXCESS RETURN INDEX TRS EQS PAY 0.3800% 24-

02.04.25

-11 954.60 0.00

-11 954.60 0.00

947 910.58 0.35
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EUR 34 931 800.00 usD 37 720 094.70 20.6.2024 231 933.75 0.09
CHF 38 586 300.00 usD 42 760 010.56 20.6.2024 101 093.86 0.04
GBP 2 553 200.00 usD 3 200 745.65 20.6.2024 50 288.97 0.02
SGD 4 411 600.00 usD 3 266 426.48 20.6.2024 208.35 0.00
UsD 232 140.98 ILS 860 496.00 27.6.2024 616.33 0.00
UsD 9 024 229.84 JPY 1 402 130 597.00 27.6.2024 66 683.51 0.02
UsD 4 468 566.89 CAD 6 104 120.46 27.6.2024 -11 574.42 0.00
UsD 1 401 635.93 SEK 15 191 866.53 27.6.2024 -44 671.71  -0.02
uUsD 220 295.94 NOK 2 379 001.00 27.6.2024 -6 386.79 0.00
UsD 5 691 875.18 GBP 4 534 145.87 27.6.2024 -81 745.29  -0.03
uUsD 486 287.13 SGD 656 781.00 27.6.2024 -207.38 0.00
usD 172 096.53 NZD 285 803.00 27.6.2024 -3 501.28 0.00
UsD 802 527.68 HKD 6 260 000.00 27.6.2024 1 763.87 0.00
UsD 2 916 134.54 AUD 4 406 813.11 27.6.2024 -16 795.73  -0.01
uUsD 1 228 810.86 DKK 8 475 286.57 27.6.2024 -6 488.93 0.00
uUsD 14 202 178.45 EUR 13 131 041.33 27.6.2024 -68 955.19  -0.03
UsD 3 652 596.47 CHF 3 301 633.09 27.6.2024 -17 879.74  -0.01
EUR 765 900.00 UsD 829 592.24 20.6.2024 2 528.02 0.00
SGD 97 700.00 UsD 72 534.67 20.6.2024 -191.25 0.00
UsD 123 753.70 EUR 113 700.00 20.6.2024 223.12 0.00
GBP 53 400.00 usD 67 849.08 20.6.2024 146.08 0.00
usD 194 592.25 CHF 177 300.00 20.6.2024 -2 350.03 0.00
uUsD 184 166.84 EUR 169 400.00 20.6.2024 120.39 0.00

194 858.51 0.07

7 342 296.67 2.71
28 541.26 0.01
270 857 808.66 100.00
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2024 31

AUD AMPOL LTD NPV 1 072.00 24 753.05 0.00
AUD ANZ GROUP HLDGS LI NPV 16 018.00 300 940.78 0.03
AUD APA GROUP NPV 7 923.00 43 418.14 0.00
AUD ARISTOCRAT LEISURE NPV 3 209.00 95 887.16 0.01
AUD ASX LTD NPV 928.00 38 480.33 0.00
AUD AURIZON HOLDINGS NPV 13 447.00 32 909.97 0.00
AUD BHP GROUP LTD NPV 27 356.00 809 775.23 0.09
AUD BLUESCOPE STEEL NPV 2 479.00 34 852.65 0.00
AUD BRAMBLES LTD NPV 7 711.00 73 025.58 0.01
AUD CAR GROUP LTD NPV 1 766.00 40 977.55 0.00
AUD CMNWLTH BK OF AUST NPV 8 968.00 712 956.69 0.08
AUD COCHLEAR LTD NPV 367.00 78 728.30 0.01
AUD COLES GROUP LTD NPV 7 582.00 82 796.36 0.01
AUD COMPUTERSHARE LTD NPV(POST REC) 2 966.00 52 351.17 0.01
AUD CSL NPV 2 602.00 484 701.87 0.05
AUD DEXUS NPV (STAPLED) 6 081.00 27 419.47 0.00
AUD ENDEAVOUR GROUP LI NPV 8 700.00 28 698.24 0.00
AUD FORTESCUE LTD NPV 9 265.00 152 440.17 0.02
AUD GOODMAN GROUP (STAPLED SECURITY) 8 993.00 200 476.24 0.02
AUD GPT GROUP NPV (STAPLED SECURITIES) 12 619.00 35 163.59 0.00
AUD INSURANCE AUST GRP NPV 12 824.00 52 877.33 0.01
AUD MACQUARIE GP LTD NPV 1 920.00 243 823.29 0.03
AUD MEDIBANK PRIVATE L NPV 15 901.00 39 338.85 0.00
AUD MINERAL RESS LTD NPV 846.00 40 318.23 0.00
AUD MIRVAC GROUP STAPLED SECURITIES 24 008.00 31 294.38 0.00
AUD NATL AUSTRALIA BK NPV 16 703.00 376 683.48 0.04
AUD NTHN STAR RES LTD NPV 6 598.00 62 967.80 0.01
AUD ORICA LIMITED NPV 2 317.00 28 229.67 0.00
AUD ORIGIN ENERGY NPV 8 751.00 59 304.30 0.01
AUD PILBARA MINERALS L NPV 16 945.00 42 710.54 0.00
AUD PRO MEDICUS NPV 310.00 24 764.60 0.00
AUD QANTAS AIRWAYS NPV 4 706.00 19 247.81 0.00
AUD QBE INS GROUP NPV 8 072.00 95 555.45 0.01
AUD RAMSAY HEALTH CARE NPV 795.00 24 907.75 0.00
AUD REA GROUP LIMITED NPV 239.00 29 676.99 0.00
AUD REECE AUSTRALIA NPV 1 020.00 17 609.99 0.00
AUD RIO TINTO LIMITED NPV 1 997.00 171 272.40 0.02
AUD SANTOS LIMITED NPV 18 115.00 91 921.52 0.01
AUD SCENTRE GROUP NPV STAPLED UNIT 29 937.00 62 715.24 0.01
AUD SEEK LIMITED NPV 1 637.00 24 430.13 0.00
AUD SEVEN GROUP HLDGS NPV 1 149.00 29 946.74 0.00
AUD SONIC HEALTHCARE NPV 2 103.00 34 027.94 0.00
AUD SOUL PATTINSON(WH) NPV 913.00 18 847.20 0.00
AUD SOUTH32 LTD NPV 24 245.00 64 012.82 0.01
AUD STOCKLAND NPV (STAPLED) 12 483.00 37 358.19 0.00
AUD SUNCORP GROUP LTD NPV 6 840.00 72 373.67 0.01
AUD TELSTRA GROUP LTD NPV 22 028.00 50 834.53 0.01
AUD THE LOTTERY CORPOR NPV 13 094.00 42 408.76 0.00
AUD TRANSURBAN GROUP STAPLED UNITS NPV 16 715.00 139 065.05 0.02
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AUD TREASURY WINE ESTA NPV 4 387.00 33 056.12 0.00
AUD VICINITY CENTRES NPV (STAPLED SECURITY) 21 519.00 27 906.86 0.00
AUD WESFARMERS LTD NPV 6 172.00 266 353.24 0.03
AUD WESTPAC BKG CORP NPV 18 645.00 322 148.29 0.04
AUD WISETECH GLOBAL LT NPV 886.00 56 961.28 0.01
AUD WOODSIDE ENERGY GROUP LTD 6 796.00 125 195.13 0.02
GBP WOODSIDE ENERGY GROUP LTD 3 321.00 60 887.48 0.01
AUD WOOLWORTHS GRP LTD NPV 6 295.00 132 293.08 0.02
6 404 078.67 0.67

EUR ERSTE GROUP BK AG NPV 1 756.00 85 974.74 0.02
EUR OMV AG NPV(VAR) 699.00 35 088.50 0.00
EUR VERBUND AG CLASS = A = NPV 426.00 35 054.89 0.00
EUR VOESTALPINE AG NPV 594.00 17 320.57 0.00
173 438.70 0.02

EUR AGEAS NPV 749.00 37 159.33 0.00
EUR ANHEUSER-BUSCH IN NPV 4 612.00 288 491.08 0.04
EUR ELIA SYS OPERATOR NPV 187.00 18 960.87 0.00
EUR GPE BRUXELLES LAM NPV 390.00 29 721.56 0.00
EUR KBC GROUP NV NPV 1 291.00 93 704.93 0.02
EUR LOTUS BAKERIES NPV 2.00 21 234.34 0.00
EUR SA D~ IETEREN NV NPV 107.00 23 185.38 0.00
EUR SOFINA NPV 96.00 23 157.15 0.00
EUR SYENSQO SA NPV 402.00 39 896.71 0.00
EUR UCB NPV 689.00 96 227.42 0.02
EUR UMICORE NPV 1 205.00 23 716.72 0.00
EUR WAREHOUSES DE PAUW NPV (POST SPLIT) 1 140.00 33 117.75 0.00
728 573.24 0.08

EUR AEGON LIMITED EURO.12 7 155.00 46 169.83 0.00
46 169.83 0.00

CAD 1ST QUANTUM MINLS COM NPV 2 770.00 35 581.34 0.00
CAD AGNICO EAGLE MINES LTD COM 2 637.00 179 810.84 0.02
CAD AIR CANADA VAR VTG SHS NPV 1 063.00 14 192.57 0.00
CAD ALIMENTATION COUCH COM NPV 4 201.00 245 159.78 0.03
CAD ALTAGAS LTD COM NPV 1 411.00 31 829.40 0.00
CAD ARC RESOURCES COM NPV 3 017.00 57 079.87 0.01
CAD BANK NOVA SCOTIA HALIFAX COM 6 575.00 311 204.93 0.03
CAD BANK OF MONTREAL COM NPV 3 877.00 345 706.16 0.04
CAD BARRICK GOLD CORP COM NPV 9 170.00 156 404.28 0.02
CAD BCE INC COM NEW 402.00 13 748.48 0.00
CAD BROOKFIELD ASSET.M CLASS A LTD VOTING SHS 1 952.00 76 610.79 0.01
CAD BROOKFIELD CORP CLASS A LID VOTIONG SHS 7 443.00 324 059.75 0.04
CAD BRP INC SUB VTG NPV 240.00 14 993.51 0.00
CAD CAE INC COM NPV 1 868.00 35 067.40 0.00
CAD CAMECO CORP COM 2 295.00 127 330.70 0.02
CAD CANADIAN NAT RES LTD COM 5 753.00 441 872.94 0.05
CAD CANADIAN NATL RY CO COM 2 853.00 363 126.21 0.04
CAD CANADIAN PAC KANS COM NPV 4 934.00 392 685.81 0.04
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CAD CANADIAN TIRE LTD CL A 278.00 27 743.92 0.00
CAD CANADIAN UTILS LTD CL A 504.00 11 491.27 0.00
CAD CCL INDUSTRIES INC <B = NON-VTG COM NPV 809.00 41 691.85 0.00
CAD CDN IMPERIAL BK OF COMMERCE COM 4 992.00 247 485.13 0.03
CAD CENOVUS ENERGY INC COM NPV 7 224.00 150 558.52 0.02
CAD CGI INC COM NPV SUB VOTING SHARES C 1 116.00 110 187.76 0.01
CAD CONSTELLATION SOFT COM STK NPV 111.00 308 703.20 0.03
CAD DESCARTES SYSTEMS COM NPV 515.00 47 550.09 0.00
CAD DOLLARAMA INC COM NPV 1 503.00 142 234.53 0.02
CAD ELEMENT FLEET MGMT COM NPV 2 004.00 35 606.41 0.00
CAD EMERA INC COM 1 445.00 50 309.72 0.01
CAD EMPIRE LTD CL A 689.00 16 320.88 0.00
CAD ENBRIDGE INC COM NPV 11 446.00 418 408.96 0.05
CAD FAIRFAX FINL HLDGS SUB-VTG COM NPV 112.00 126 062.96 0.02
CAD FIRSTSERVICE CORP COM NPV 236.00 34 643.00 0.00
CAD FORTIS INC COM NPV 2 398.00 95 891.85 0.01
CAD FRANCO NEVADA CORP COM NPV 1 000.00 123 016.54 0.01
CAD GFL ENVIRON INC COM NPV SUB VTG SHS 1 100.00 34 626.42 0.00
CAD GILDAN ACTIVEWEAR INC COM 850.00 32 512.20 0.00
CAD GREAT WEST LIFECO INC COM 1 411.00 42 314.99 0.00
CAD HYDRO ONE INC COM NPV 1 717.00 49 451.21 0.01
CAD IA FINANCIAL CORP COM NPV 524.00 34 111.99 0.00
CAD IGM FINANCIAL INC COM 310.00 8 280.16 0.00
CAD IMPERIAL OIL LTD COM NEW 1 040.00 73 471.00 0.01
CAD INTACT FINL CORP COM NPV 976.00 163 274.06 0.02
CAD IVANHOE MINES LTD COM NPV CL= A= 3 196.00 46 141.13 0.00
CAD KEYERA CORPORATION COM NPV 1 137.00 30 102.58 0.00
CAD KINROSS GOLD CORP COM NPV 6 845.00 55 587.54 0.01
CAD LOBLAW COS LTD COM 902.00 104 747.53 0.01
CAD LUNDIN MINING CORP COM 3 520.00 40 463.93 0.00
CAD MAGNA INTL INC COM NPV 1 537.00 69 523.84 0.01
CAD MANULIFE FINL CORP COM 9 812.00 254 810.40 0.03
CAD MEG ENERGY CORP COM NPV 1 734.00 37 640.07 0.00
CAD METRO INC CL A SUB 1 320.00 70 330.92 0.01
CAD NATL BK OF CANADA COM NPV 1 832.00 156 556.27 0.02
CAD NORTHLAND POWER IN COM NPV 1 152.40 19 697.61 0.00
CAD NUTRIEN LTD NPV 2 621.00 153 570.24 0.02
CAD ONEX CORP SUB VTG 391.00 27 714.06 0.00
CAD OPEN TEXT CO COM NPV 1 467.00 42 918.21 0.00
CAD PAN AMER SILVER COM NPV 2 126.00 46 804.28 0.00
CAD PARKLAND CORP. COM NPV 800.00 23 081.83 0.00
CAD PEMBINA PIPELINE C COM NPV 2 918.00 108 380.10 0.01
CAD POWER CORP CDA COM 2 962.00 85 981.98 0.01
CAD QUEBECOR INC CL B 958.00 20 205.04 0.00
CAD RB GLOBAL INC COM NPV 990.00 71 943.22 0.01
CAD RESTAURANT BRANDS COM NPV 1 611.00 110 453.04 0.01
CAD ROGERS COMMUNICATIONS INC 1 988.00 80 313.36 0.01
CAD ROYAL BK OF CANADA COM NPV 7 492.00 818 808.03 0.09
CAD SAPUTO INC COM 1 368.00 27 678.13 0.00
CAD SHOPIFY INC COM NPV CL A 6 386.00 377 870.93 0.04
CAD STANTEC INC COM NPV 581.00 46 884.06 0.00
CAD SUN LIFE FINL INC COM 3 026.00 151 638.53 0.02
CAD SUNCOR ENERGY INC COM NPV = NEW = 7 075.00 288 574.26 0.03
CAD TC ENERGY CORPORAT COM NPV 5 608.00 216 231.87 0.02
CAD TECK RESOURCES LTD CLASS * B = SUB-VTG COM NPV 2 405.00 125 070.94 0.01
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CAD TELUS CORPORATION NPV 2 584.00 42 480.61 0.00
CAD TFI INTERNATIONAL COM NPV 420.00 55 564.54 0.01
CAD THOMSON-REUTERS CP NPV POST REV SPLIT 834.00 143 495.84 0.02
CAD TMX GROUP LTD COM NPV 1 540.00 41 325.75 0.00
CAD TOROMONT INDS LTD COM 500.00 43 663.57 0.00
CAD TORONTO-DOMINION COM NPV 9 377.00 524 173.72 0.06
CAD TOURMALINE OIL CP COM NPV 1 927.00 95 576.03 0.01
CAD WEST FRASER TIMBER COM NPV 269.00 21 515.66 0.00
CAD WESTON GEORGE LTD COM 334.00 47 445.81 0.00
CAD WHEATON PRECIOUS M COM NPV 2 484.00 136 030.96 0.02
CAD WSP GLOBAL INC COM NPV 672.00 101 060.04 0.01
10 554 469.84 1.10

USD FUTU HOLDINGS LIMI SPON ADS EA REP 8 ORD SHS 200.00 15 028.00 0.00
15 028.00 0.00

DKK A.P. MOELLER-MAERSK SER = B ~ DKK1000 20.00 36 284.51 0.00
DKK A.P. MOLLER-MAERSK = A~ DKK1000 19.00 33 295.01 0.00
DKK CARLSBERG SER = B = DKK20 542.00 73 284.82 0.01
DKK COLOPLAST DKK1 B 713.00 85 592.79 0.01
DKK DANSKE BANK A/S DKK10 3 849.00 118 035.18 0.01
DKK DEMANT A/S DKKO.20 562.00 26 911.09 0.00
DKK DSV A/S DKK1 913.00 140 058.80 0.02
DKK GENMAB AS DKK1 347.00 97 826.86 0.01
DKK NOVO NORDISK A/S DKKO.1 B 17 480.00 2 359 177.96 0.25
DKK NOVONESIS B SER = B = DKK2 2 024.09 120 372.53 0.01
DKK ORSTED A/S DKK10 1 001.00 61 030.01 0.01
DKK PANDORA A/S DKK1 442.00 72 308.21 0.01
DKK ROCKWOOL INTL SER = B = DKK10 44.00 18 443.54 0.00
DKK TRYG A/S DKK5 1 833.00 37 670.05 0.00
DKK VESTAS WIND SYSTEM DKK0.20 (POST SPLIT) 5 583.00 156 706.24 0.02
3 436 997.60 0.36

EUR ELISA OYJ NPV 675.00 31 289.71 0.00
EUR FORTUM QOYJ EUR3.40 2 321.00 35 313.29 0.00
EUR KESKO 0YJ EUR2 SER”B ™~ 1 369.00 24 849.04 0.00
EUR KONE CORPORATION NPV ORD <B~ 1 874.00 95 190.25 0.01
EUR METSO CORPORATION RG 3 305.00 40 148.69 0.00
EUR NESTE OIL OYJ NPV 2 463.00 51 511.39 0.01
EUR NOKITA QYJ NPV 29 205.00 113 852.47 0.02
EUR NORDEA HOLDING ABP NPV 970.00 11 894.00 0.00
SEK NORDEA HOLDING ABP NPV 16 434.00 201 573.23 0.02
EUR ORION CORP SER = B = NPV 559.00 22 744.75 0.00
EUR SAMPO PLC NPV A 2 388.00 102 244.76 0.01
EUR STORA ENSO OYJ NPV SER*R ™ 2 763.00 40 223.47 0.00
EUR UPM-KYMMENE CORP NPV 2 782.00 106 157.89 0.02
EUR WARTSILA OYJ ABP SER B~ EUR3.50 2 538.00 52 914.63 0.01
929 907.57 0.10

EUR ACCOR EUR3 1 036.00 44 863.55 0.00
EUR ADP EUR3 181.00 25 760.31 0.00
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EUR AIR LIQUIDE(L *) EUR5.5 (POST-SUBDIVISION) 2 800.00 548 540.65 0.06
EUR AIRBUS EUR1 3 164.00 535 491.31 0.06
EUR ALSTOM EUR7.00 1 381.00 26 970.85 0.00
EUR AMUNDI EUR2.5 (AIW) 398.00 30 525.66 0.00
EUR ARKEMA EUR10 334.00 33 992.85 0.00
EUR AXA EUR2.29 9 472.00 339 846.65 0.04
EUR BIOMERIEUX NPV (POST SPLIT) 199.00 20 987.74 0.00
EUR BNP PARIBAS EUR2 5 583.00 410 323.25 0.05
EUR BOLLORE EURO.16 4 441.00 29 746.49 0.00
EUR BOUYGUES EUR1 1 073.00 41 934.56 0.00
EUR BUREAU VERITAS EURO.12 1 529.00 45 812.75 0.00
EUR CAPGEMINI EUR8 848.00 170 861.28 0.02
EUR CARREFOUR EUR2.50 2 823.00 45 939.09 0.00
EUR CIE DE ST-GOBAIN EUR4 2 412.00 210 996.09 0.02
EUR COVIVIO EUR3 302.00 15 671.29 0.00
EUR CREDIT AGRICOLE SA EUR3 5 545.00 89 843.31 0.01
EUR DANONE EURO.25 3 318.00 212 951.47 0.02
EUR DASSAULT AVIATION EUR0.80 (POST SUBDIVISION) 102.00 22 035.51 0.00
EUR DASSAULT SYSTEMES EURO.10 3 528.00 141 977.98 0.02
EUR EDENRED EUR2 1 329.00 62 110.92 0.01
EUR EIFFAGE EUR4 357.00 39 279.12 0.00
EUR ENGIE EUR1 9 821.00 165 629.17 0.02
EUR ESSILORLUXOTTICA EUR0.18 1 586.00 353 477.66 0.04
EUR EURAZEQ NPV 242.00 20 294.75 0.00
EUR GECINA EUR7.50 203.00 21 817.30 0.00
EUR GETLINK SE EUR0.40 1 888.00 33 172.98 0.00
EUR HERMES INTL NPV 167.00 394 498.36 0.04
EUR IPSEN EUR1 225.00 29 457.76 0.00
EUR KERING EUR4 404.00 139 118.34 0.02
EUR KLEPIERRE EUR1.40 1 204.00 34 767.86 0.00
EUR L = OREAL EURO.20 1 284.00 630 186.89 0.07
EUR LA FRANCAISE DES EUR0.40 (PROMESSES) 510.00 18 248.50 0.00
EUR LEGRAND SA EUR4 1 445.00 155 457.38 0.02
EUR LVMH MOET HENNESSY EURO0.30 1 470.00 1172 776.94 0.12
EUR MICHELIN (CGDE) EUR0.50 (POST SUBDIVISION) 3 543.00 142 889.33 0.02
EUR ORANGE EUR4 10 109.00 117 699.70 0.01
EUR PERNOD RICARD EUR1.55 1 075.00 159 823.39 0.02
EUR PUBLICIS GROUPE SA EURO0.40 1 264.00 141 062.00 0.02
EUR REMY COINTREAU EUR1.60 147.00 13 644.36 0.00
EUR RENAULT SA EUR3.81 960.00 55 839.79 0.01
EUR REXEL EURS 886.00 26 748.81 0.00
EUR SAFRAN EURO.20 1 846.00 429 060.17 0.05
EUR SANOFI EUR2 6 086.00 593 040.87 0.06
EUR SARTORIUS STEDIM B EUR0.20 (POST SUBD) 152.00 30 139.30 0.00
EUR SCHNEIDER ELECTRIC EURS8 2 920.00 721 005.58 0.08
EUR SEB SA EUR1 120.00 14 772.84 0.00
EUR SOC GENERALE EUR1.25 4 101.00 121 941.53 0.02
EUR SODEXO EUR4 508.00 47 262.25 0.00
EUR TELEPERFORMANCE EUR2.50 331.00 37 514.43 0.00
EUR THALES EUR3 461.00 83 401.93 0.01
EUR TOTALENERGIES SE EUR2.5 11 413.00 830 250.74 0.09
EUR UNIBAIL-RODAMCO-WE NPV(1 ORD UNIBAIL-R & 1CLS) 542.00 47 459.96 0.00
EUR VEOLIA ENVIRONNEME EUR5 3 709.00 123 613.26 0.02
EUR VINCI EUR2.50 2 692.00 334 472.71 0.04
EUR VIVENDI SA EUR5.50 3 045.00 33 387.09 0.00

10 420 396.61 1.09
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Lux

ADIDAS AG NPV (REGD)

ALLIANZ SE NPV(REGD) (VINKULIERT)
BASF SE NPV

BAYER AG NPV (REGD)

BAYERISCHE MOTOREN WERKE AG EUR1
BAYERISCHE MOTORENWERKE AG EUR1
BECHTLE AG NPV

BEIERSDORF AG NPV

BRENNTAG AG

CARL ZEISS MEDITEC NPV
COMMERZBANK AG NPV 5
CONTINENTAL AG ORD NPV

COVESTRO AG NPV

= oA

CTS EVENTIM NPV

DAIMLER TRUCK HOLD NPV (YOUNG SHARE) 2
DELIVERY HERO SE NPV 1
DEUTSCHE BANK AG NPV(REGD) 10
DEUTSCHE BOERSE AG NPV(REGD) 1
DEUTSCHE LUFTHANSA ORD NPV (REGD)(VINK) 3
DEUTSCHE POST AG NPV(REGD) 5
DEUTSCHE TELEKOM NPV(REGD) 17
DR.ING. F.PORSCHE NON-VTG PRF NPV

E.ON SE NPV 11

EVONIK INDUSTRIES NPV

FRESENIUS MED CARE NPV

FRESENIUS SE & CO. KGAA NPV

GEA GROUP AG NPV

HANNOVER RUECKVERS ORD NPV(REGD)
HEIDELBERG MATER NPV

HENKEL AG & CO KGAA

HENKEL AG&CO. KGAA NON-VTG PRF NPV
INFINEON TECHNOLOG AG NPV (REGD) 6
KNORR BREMSE AG NPV

LEG IMMOBILIEN SE NPV

MERCEDES-BENZ ORD NPV(REGD) 4
MERCK KGAA NPV

MTU AERO ENGINES H NPV (REGD)

MUENCHENER RUECKVE NPV(REGD)

NEMETSCHEK SE ORD NPV

PORSCHE AUTO HL SE NON VTG PRF NPV

N R e

PUMA SE NPV
RATIONAL AG NPV

RHEINVETALL AG NPV

RWE AG (NEU) NPV 3
SAP AG ORD NPV 5
SARTORIUS AG NON VTG PRF NPV

SCOUT24 SE NPV

SIEMENS AG NPV(REGD) 4
SIEMENS ENERGY AG NPV 2
SIEMENS HEALTHINEE NPV 1

SYMRISE AG NPV (BR)

TALANX AG NPV

VOLKSWAGEN AG NON VTG PRF NPV 1
VOLKSWAGEN AG ORD NPV
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221 158.43 0.02
609 620.74 0.07
253 152.12 0.03
156 413.77 0.02
168 425.09 0.02
33 396.53 0.00
22 825.22 0.00
85 404.97 0.01
46 414.87 0.00
17 919.73 0.00
96 227.76 0.01
36 756.85 0.00
49 596.45 0.01
18 963.26 0.00
122 636.20 0.01
31 208.07 0.00
172 434.13 0.02
203 321.59 0.02
21 967.90 0.00
226 550.26 0.03
413 520.03 0.05
50 838.97 0.01
159 400.78 0.02
29 472.76 0.00
48 998.95 0.01
67 418.89 0.01
37 068.64 0.00
79 274.85 0.01
69 102.57 0.01
48 499.40 0.01
79 948.27 0.01
274 963.32 0.03
32 420.14 0.00
29 809.62 0.00
308 302.58 0.03
124 538.40 0.01
73 673.70 0.01
364 868.64 0.04
31 473.55 0.00
40 036.49 0.00
31 798.09 0.00
30 444.57 0.00
139 807.04 0.02
123 905.87 0.01
998 841.28 0.11
38 539.34 0.00
27 945.95 0.00
775 532.86 0.08
74 555.69 0.01
90 227.10 0.01
87 252.11 0.01
30 811.72 0.00
135 206.05 0.02
24 479.41 0.00
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EUR VONOVIA SE NPV 3 841.00 120 089.94 0.01
EUR ZALANDO SE NPV 1 377.00 36 250.63 0.00
7 723 712.14 0.81

HKD AIA GROUP LTD NPV 60 600.00 468 248.26 0.05
HKD BOC HONG KONG HLDG HKD5 21 000.00 65 764.67 0.01
HKD CK ASSET HOLDINGS HKD1 10 500.00 41 404.90 0.00
HKD CK HUTCHISON HLDGS HKD1.0 14 500.00 70 615.53 0.01
HKD CK INFRASTRUCTURE HKD1 4 500.00 25 941.57 0.00
HKD CLP HOLDINGS HKD5 10 000.00 79 058.20 0.01
HKD GALAXY ENTERTAINME HKDO.10 12 000.00 57 520.12 0.01
HKD HANG SENG BANK HKD5 4 000.00 55 526.09 0.01
HKD HENDERSON LAND DEV HKD2 10 000.00 31 060.86 0.00
HKD HKT TRUST AND HKT SHARE STAPLED UNIT 28 000.00 32 533.38 0.00
HKD HONG KONG EXCHANGE HKD1 6 200.00 208 268.84 0.03
UsD HONGKONG LAND HLD ORD USDO.10(SINGAPORE REG) 7 300.00 24 747.00 0.00
HKD HONGKONG&CHINA GAS HKDO.25 71 300.00 55 320.42 0.01
uUsD JARDINE MATHESON COM USDO.25(BERMUDA REG) 600.00 22 080.00 0.00
HKD MTR CORP HKD1 10 000.00 33 872.96 0.00
HKD POWER ASSETS HOLDINGS LTD HKD1 9 000.00 49 812.42 0.01
HKD SINO LAND CO HKD1 21 086.00 22 370.70 0.00
HKD SITC INTERNATIONAL HKDO.10 8 000.00 20 451.60 0.00
HKD SUN HUNG KAl PROP NPV 7 000.00 67 375.23 0.01
HKD SWIRE PACIFIC <A~ HKDO.60 2 500.00 21 713.84 0.00
HKD SWIRE PROPERTIES LTD HKD1 2 800.00 5 132.33 0.00
HKD TECHTRONIC INDUSTR NPV 7 500.00 91 744.59 0.01
HKD THE LINK REAL ESTATE INVESTMENT TRUST 13 635.00 57 165.79 0.01
HKD WH GROUP LTD USDO.0001 45 103.00 30 670.74 0.00
HKD WHARF REAL ESTATE HKDO.1 8 000.00 23 161.43 0.00
HKD WHARF(HLDGS) HKD1 7 000.00 20 803.11 0.00
1 682 364.58 0.18

EUR AIB GROUP PLC ORD EUR0.625 7 095.00 40 206.17 0.00
EUR BANK OF IRELAND GR EUR1 5 371.00 61 310.42 0.01
GBP DCC ORD EUR0.25 561.00 40 641.69 0.00
GBP EXPERIAN ORD USDO0.10 4 947.00 227 187.63 0.02
GBP FLUTTER ENTERTAINM ORD EURO.09 929.00 176 237.62 0.02
AUD JAMES HARDIE ID PLC CUFS EUR0.5 2 409.00 74 962.51 0.01
EUR KERRY GROUP <A~ ORD EUR0.125(DUBLIN LIST) 874.00 73 817.76 0.01
EUR KINGSPAN GROUP ORD EUR0.13(DUBLIN LISTING) 881.00 84 355.68 0.01
EUR SMURFIT KAPPA GRP ORD EUR0.001 1 501.00 72 838.01 0.01
851 557.49 0.09

GBP ENTAIN PLC ORD EURO0.01 3 438.00 29 555.28 0.00
29 555.28 0.00

ILS AZRIELI GROUP 1LS0.01 209.00 12 595.17 0.00
ILS BANK HAPOALIM B.M. ILS1 6 739.00 61 588.04 0.01
ILS BK LEUMI LE ISRAEL ILS1 8 379.00 69 143.70 0.01
UsD CHECK POINT SFTWRE ORD 1LS0.01 520.00 78 260.00 0.01
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usD CYBER-ARK SOFTWARE COM 1LS0.01 200.00 45 850.00 0.00
ILS ELBIT SYSTEMS LTD ILS1 167.00 31 556.86 0.00
uUsD GLOBAL-E ONLINE LT COM NPV 500.00 15 610.00 0.00
ILS ICL GROUP LTD ILS1 5 213.00 24 255.31 0.00
ILS ISRAEL DISCOUNT BK 1LS0.10 SER= A= 7 145.00 36 471.13 0.00
ILS MIZRAHI TEFAHOT BK 1LS0.01 854.00 30 966.48 0.00
uUsD MONDAY COM LTD COM NPV 100.00 22 591.00 0.00
ILS NICE LTD ILS1 360.00 68 326.75 0.01
UsD TEVA PHARMA IND ADR(CNV 1 ORD I1LS0.10) 6 000.00 101 580.00 0.02
UsD WIX.COM LTD COM 1LS0.01 311.00 50 102.10 0.01
648 896.54 0.07

EUR AMPLIFON EUR0.02 790.00 29 030.57 0.00
EUR ASSIC GENERALI SPA EUR1 5 421.00 138 886.89 0.02
EUR BANCO BPM NPV 5 723.00 41 029.92 0.00
EUR DAVIDE CAMPARI MIL EUR0.01 3 004.00 29 917.72 0.00
EUR DIASORIN SPA EUR1 124.00 13 318.75 0.00
EUR ENEL EUR1 43 140.00 311 719.01 0.04
EUR ENI SPA EUR1 10 965.00 172 554.64 0.02
EUR FINECOBANK SPA EURO.33 3 111.00 50 136.05 0.01
EUR INFRASTRUTTURE WIR NPV 1 793.00 19 562.13 0.00
EUR INTESA SANPAOLO NPV 79 378.00 310 738.96 0.03
EUR LEONARDO SPA EUR4.40 1 921.00 49 153.76 0.01
EUR MEDIOBANCA SPA EUR0.5 2 820.00 44 451.41 0.00
EUR MONCLER SPA NPV 1 065.00 70 803.48 0.01
EUR NEXI SPA NPV 3 107.00 20 541.32 0.00
EUR POSTE ITALIANE SPA NPV 2 958.00 40 461.18 0.00
EUR PRYSMIAN SPA EUR0.10 1 382.00 90 047.96 0.01
EUR RECORDATI EUR0.125 519.00 27 269.84 0.00
EUR SNAM EUR1 9 802.00 46 277.93 0.00
EUR TELECOM ITALIA SPA EUR0.55 62 158.00 16 329.86 0.00
EUR TERNA SPA ORD EUR0.22 7 697.00 64 523.97 0.01
EUR UNICREDIT SPA NPV (POST REV SPLIT) 8 203.00 324 014.86 0.04
1 910 770.21 0.20

JPY 4 300.00 145 381.02 0.02
JPY 3 200.00 68 970.70 0.01
JPY 1 000.00 34 916.80 0.00
JPY 700.00 26 009.74 0.00
JPY 2 400.00 85 602.47 0.01
JPY 700.00 13 327.82 0.00
JPY 2 500.00 91 332.85 0.01
JPY 6 900.00 45 006.20 0.00
JPY 800.00 44 290.31 0.00
JPY 9 800.00 96 568.77 0.01
JPY 3 400.00 61 922.43 0.01
JPY 3 100.00 134 932.71 0.02
JPY 1 200.00 23 038.59 0.00
JPY 5 400.00 156 421.14 0.02
JPY 2 000.00 36 908.59 0.00
JPY 4 100.00 91 603.93 0.01
JPY 2 400.00 22 809.51 0.00
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JPY 3 000.00 41 359.89 0.00
JPY 3 600.00 109 526.87 0.01
JPY 5 300.00 31 854.97 0.00
JPY 1 000.00 31 079.58 0.00
JPY 5 200.00 139 211.56 0.02
JPY 1 600.00 27 933.44 0.00
JPY 10 000.00 354 958.80 0.04
JPY 1 400.00 204 416.30 0.02
JPY 300.00 31 690.48 0.00
JPY 3 100.00 82 360.24 0.01
JPY 7 400.00 58 109.39 0.01
JPY 10 200.00 165 061.57 0.02
JPY 900.00 23 813.68 0.00
JPY 500.00 195 647.33 0.02
JPY 4 600.00 79 898.82 0.01
JPY 1 400.00 60 162.27 0.01
JPY 15 200.00 78 386.71 0.01
JPY 5 300.00 148 364.25 0.02
JPY 900.00 230 290.50 0.03
JPY 700.00 41 631.61 0.00
JPY 6 300.00 143 483.41 0.02
JPY 9 400.00 135 695.70 0.02
JPY 600.00 17 651.21 0.00
JPY 1 200.00 31 484.30 0.00
JPY 100.00 16 379.78 0.00
JPY 500.00 13 522.54 0.00
JPY 5 000.00 513 697.54 0.06
JPY 24 700.00 278 129.44 0.03
JPY 500.00 17 913.39 0.00
JPY 1 900.00 230 449.59 0.03
JPY 1 900.00 17 555.76 0.00
JPY 700.00 28 210.25 0.00
JPY 4 790.00 32 706.54 0.00
JPY 5 200.00 80 194.72 0.01
JPY 3 200.00 42 701.96 0.00
JPY 6 400.00 301 784.98 0.03
JPY 500.00 8 423.75 0.00
JPY 2 700.00 63 331.32 0.01
JPY 7 526.00 74 376.39 0.01
JPY 11 200.00 107 976.71 0.01
JPY 900.00 17 301.86 0.00
JPY 9.00 29 666.87 0.00
JPY 6 300.00 178 482.29 0.02
JPY 3 000.00 45 397.56 0.00
JPY 2 100.00 35 526.74 0.00
JPY 3 800.00 68 602.88 0.01
JPY 2 600.00 113 963.54 0.02
JPY 2 100.00 31 156.89 0.00
JPY 8 000.00 220 789.72 0.03
JPY 800.00 28 732.70 0.00
JPY 1 000.00 449 839.32 0.05
JPY 3 500.00 40 513.54 0.00
JPY 900.00 19 123.10 0.00
JPY 4 300.00 59 515.10 0.01
JPY 700.00 15 506.06 0.00
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JPY 1 100.00 15 529.29 0.00
JPY 5 000.00 146 266.19 0.02
JPY 600.00 41 865.79 0.00
JPY 5 500.00 77 733.94 0.01
JPY 7 200.00 81 830.16 0.01
JPY 1 300.00 21 967.93 0.00
JPY 400.00 103 064.05 0.01
JPY 15 400.00 36 543.70 0.00
JPY 2 700.00 26 184.73 0.00
JPY 1 000.00 29 482.33 0.00
JPY 7 700.00 149 937.96 0.02
JPY 1 800.00 25 405.84 0.00
JPY 3 200.00 33 752.27 0.00
JPY 500.00 20 490.63 0.00
JPY 1 200.00 26 856.72 0.00
JPY 2 000.00 41 846.70 0.00
JPY 7 500.00 39 646.50 0.00
JPY 18 700.00 393 051.64 0.04
JPY 10 700.00 185 885.65 0.02
JPY 5 900.00 99 099.88 0.01
JPY HC 5 200.00 34 430.62 0.00
JPY 18 000.00 156 696.05 0.02
JPY 59 500.00 627 770.53 0.07
JPY 7 000.00 355 022.43 0.04
JPY 900.00 27 209.90 0.00
JPY 14 400.00 132 000.38 0.02
JPY 2 000.00 65 977.28 0.01
JPY 13 230.00 270 585.89 0.03
JPY 900.00 9 495.69 0.00
JPY 6 900.00 144 063.76 0.02
JPY 9 100.00 171 784.98 0.02
JPY 1 400.00 103 566.77 0.01
JPY 1 900.00 32 542.24 0.00
JPY 2 100.00 104 809.57 0.01
JPY 5 500.00 299 420.92 0.03
JPY 10.00 37 354.04 0.00
JPY 500.00 24 649.21 0.00
JPY 4 800.00 32 286.11 0.00
JPY 7.00 11 546.02 0.00
JPY 900.00 26 545.55 0.00
JPY 4 800.00 104 830.57 0.01
JPY 162 000.00 159 067.10 0.02
JPY 2 300.00 72 961.28 0.01
JPY 600.00 16 643.23 0.00
JPY 13 000.00 46 194.28 0.00
JPY 1 200.00 30 224.32 0.00
JPY 400.00 44 213.94 0.00
JPY 800.00 61 064.62 0.01
JPY 17 300.00 104 639.98 0.01
JPY 21.00 19 737.82 0.00
JPY 700.00 17 991.66 0.00
JPY 1 900.00 50 829.49 0.01
JPY 3 300.00 50 577.81 0.01
JPY 3 300.00 38 418.98 0.00
JPY 400.00 51 837.48 0.01
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JPY 6 400.00 100 737.54 0.01
JPY 800.00 26 156.73 0.00
JPY 1 800.00 26 058.74 0.00
JPY 300.00 21 247.89 0.00
JPY 6 000.00 167 501.35 0.02
JPY 6 100.00 132 717.55 0.02
JPY 2 000.00 45 461.20 0.00
JPY 1 400.00 26 557.64 0.00
JPY 2 200.00 90 634.76 0.01
JPY 1 900.00 48 810.33 0.01
JPY 12 700.00 111 810.43 0.02
JPY 7 800.00 40 502.72 0.00
JPY 8 000.00 404 619.94 0.05
JPY 7 900.00 147 598.71 0.02
JPY 12 000.00 82 777.05 0.01
JPY 2 400.00 21 434.98 0.00
JPY 1 900.00 24 520.03 0.00
JPY 1 400.00 36 188.23 0.00
JPY 400.00 38 194.02 0.00
JPY 700.00 13 261.00 0.00
JPY 1 100.00 68 403.07 0.01
JPY 1 300.00 20 904.90 0.00
JPY 2 200.00 31 541.57 0.00
JPY 3 100.00 69 675.78 0.01
JPY 11 900.00 153 572.82 0.02
JPY 1 600.00 16 168.51 0.00
JPY 1 400.00 36 241.69 0.00
JPY 400.00 65 391.84 0.01
JPY 9 800.00 365 134.11 0.04
JPY 1 300.00 58 239.21 0.01
JPY 2 000.00 63 266.41 0.01
JPY 2 600.00 26 844.63 0.00
JPY 300.00 150 453.40 0.02
JPY 14 900.00 178 966.88 0.02
JPY 5 500.00 316 465.69 0.04
JPY 4 800.00 101 562.25 0.01
JPY 6 800.00 557 994.21 0.06
JPY 3 400.00 75 726.24 0.01
JPY 1 700.00 25 508.92 0.00
JPY 5 800.00 150 623.95 0.02
JPY 4 000.00 64 768.21 0.01
JPY 1 400.00 45 569.38 0.00
JPY 6 800.00 445 270.29 0.05
JPY 3 700.00 85 774.92 0.01
JPY 1 400.00 43 680.68 0.00
JPY 700.00 25 617.74 0.00
JPY 8 800.00 104 354.58 0.01
JPY 3 000.00 51 153.39 0.01
JPY 2 700.00 48 546.57 0.01
JPY 1 000.00 37 971.30 0.00
JPY 8 449.00 224 363.98 0.03
JPY 2 200.00 109 912.50 0.01
JPY 7 000.00 118 934.74 0.02
JPY 1 000.00 18 260.21 0.00
JPY 600.00 18 949.38 0.00
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JPY 9 900.00 342 022.34 0.04
JPY 7 900.00 47 235.61 0.00
JPY 2 500.00 535 015.43 0.06
JPY 2 000.00 44 863.02 0.00
JPY 2 700.00 31 528.21 0.00
JPY 1 200.00 31 079.58 0.00
JPY 7 200.00 36 003.44 0.00
JPY 900.00 22 456.33 0.00
JPY 800.00 75 344.43 0.01
JPY 57 000.00 1 233 618.63 0.13
JPY 1 100.00 66 772.09 0.01
JPY 800.00 36 032.96 0.00
JPY 2 100.00 67 498.81 0.01
JPY 2 400.00 47 925.16 0.01
JPY 1 100.00 20 026.73 0.00
JPY 4 800.00 46 810.27 0.00
JPY 1 700.00 19 494.10 0.00
JPY 1 400.00 53 338.00 0.01
JPY 1 100.00 28 251.61 0.00
JPY 500.00 19 602.91 0.00
JPY 520.00 12 170.67 0.00
20 357 716.81 2.13

EUR ARCELORMITTAL NPV(POST STOCK SPLIT) 2 562.00 67 196.38 0.01
EUR EUROFINS SCIENTIFI EUR0.01 785.00 47 177.57 0.01
EUR TENARIS S.A. USD1 2 651.00 43 442.29 0.00
157 816.24 0.02

HKD SANDS CHINA LTD USDO.01 REG =S~ 14 400.00 34 309.60 0.00
34 309.60 0.00

EUR ABN AMRO BANK N.V. DR EACH REP SHS 2 342.00 39 789.74 0.00
EUR ADYEN NV EUR0.01 118.00 151 773.83 0.02
usD AERCAP HOLDINGS EUR0.01 1 094.00 101 424.74 0.01
EUR AKZO NOBEL NV EURO.50(POST REV SPLIT) 939.00 65 382.93 0.01
EUR ARGEN X NV EURO.10 324.00 119 835.91 0.01
EUR ASM INTL NV EURO.04 261.00 181 395.29 0.02
EUR ASML HOLDING NV EUR0.09 2 134.00 2 017 356.58 0.21
EUR ASR NEDERLAND N.V. EURO.16 837.00 40 343.94 0.00
EUR BE SEMICONDUCTOR EUR0.01 409.00 59 941.40 0.01
EUR EURONEXT EUR1.60 516.00 50 611.32 0.01
EUR EXOR NV EUR0.01 511.00 57 082.91 0.01
EUR FERRARI NV EURO.O1(NEW) 679.00 278 189.99 0.03
EUR FERROVIAL SE EUR0.01 2 908.00 114 470.09 0.01
EUR HEINEKEN HOLDING EUR1.6 674.00 54 950.25 0.01
EUR HEINEKEN NV EUR1.60 1 499.00 149 517.65 0.02
EUR IMCD NV EURO.16 285.00 43 129.80 0.00
EUR ING GROEP N.V. EUR0.01 17 823.00 316 621.29 0.03
EUR JDE PEETS N.V. EURO.01 827.00 18 153.34 0.00
EUR KON KPN NV EUR0.04 16 181.00 60 497.62 0.01
EUR KONINKLIJKE AHOLD EURO.01 5 144.00 159 376.68 0.02
EUR KONINKLIJKE PHILIPS NV EUR0.20 4 296.00 116 033.79 0.01
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EUR NN GROUP N.V. EUR0.12 1 486.00 69 028.90 0.01
EUR 0CI N.V. EUR0.02 637.00 17 329.67 0.00
EUR PROSUS N.V. EUR0.05 7 598.00 275 331.22 0.03
EUR QIAGEN NV ORD EUR0.01 (POST REV SPLT) 1 042.00 44 388.10 0.00
EUR RANDSTAD N.V. EUR0.10 612.00 32 156.34 0.00
EUR STELLANTIS N V COM EURO.01 11 960.00 262 272.28 0.03
EUR UNIVERSAL MUSIC GR EUR10.00 4 382.00 135 957.90 0.01
EUR WOLTERS KLUWER EUR0.12 1 351.00 214 203.59 0.02
5 246 547.09 0.55
NZD AUCKLAND INTL NPV 7 451.00 35 707.58 0.00
NZD FISHER & PAYKEL HE NPV 3 301.00 59 829.96 0.02
NZD MERCURY NZ LTD NPV 5 494.00 22 548.43 0.00
NZD MERIDIAN ENERGY LT NPV 7 630.00 31 690.01 0.00
NZD SPARK NEW ZEALAND NPV 9 440.00 24 214.73 0.00
AUD XERO LIMITED NPV 753.00 67 605.66 0.01
241 596.37 0.03
NOK AKER BP ASA NOK1 1 583.00 40 533.89 0.00
NOK DNB BANK ASA NOK12.50 4 539.00 88 691.94 0.01
NOK EQUINOR ASA NOK2.50 4 714.00 135 945.16 0.02
NOK GJENSIDIGE FORSIKR NOK2 1 163.00 20 343.95 0.00
NOK KONGSBERG GRUPPEN NOK5 469.00 40 261.06 0.00
NOK MOWI ASA NOK7.50 2 431.00 43 473.75 0.01
NOK NORSK HYDRO ASA NOK3.6666 6 536.00 44 139.50 0.01
NOK ORKLA ASA NOK1.25 3 624.00 28 832.43 0.00
NOK SALMAR ASA NOK0.25 297.00 18 057.76 0.00
NOK TELENOR ASA ORD NOK6 3 796.00 44 243.98 0.01
NOK YARA INTERNATIONAL NOK1.7 869.00 26 885.37 0.00
531 408.79 0.06
EUR INPOST S.A. EUR0.01 51.00 914.09 0.00
914.09 0.00
EUR EDP ENERGIAS PORTU EUR1(REGD) 16 642.00 67 406.32 0.01
EUR GALP ENERGIA EUR1-B 2 398.00 50 282.14 0.01
EUR JERONIMO MARTINS EURS 1 683.00 37 600.99 0.00
155 289.45 0.02
SGD CAPITALAND INVESTM NPV 16 400.00 32 273.44 0.00
SGD DBS GROUP HLDGS SGD1 10 560.00 281 167.71 0.03
SGD GENTING SINGAPORE LTD 45 000.00 30 295.18 0.00
UsD GRAB HLDGS LTD COM USD0.000001 CL A 10 300.00 37 801.00 0.00
SGD KEPPEL LTD 6 600.00 32 812.01 0.00
SGD OVERSEA-CHINESE BK NPV 17 387.00 186 643.02 0.02
UsD SEA LTD ADS EACH REP ONE CL A SHS 1 900.00 128 288.00 0.01
SGD SEMBCORP INDUSTRIE SGD0.25 (POST REORG) 3 300.00 12 426.57 0.00
SGD SINGAPORE AIRLINES NPV 7 900.00 39 567.21 0.01
SGD SINGAPORE EXCHANGE SGDO.01 4 100.00 28 997.56 0.00
SGD SINGAPORE TECH ENG NPV 8 100.00 25 048.46 0.00
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SGD SINGAPORE TELECOMM NPV 47 500.00 87 149.52 0.01
SGD UTD OVERSEAS BANK SGD1 6 500.00 148 061.70 0.01
SGD WILMAR INTERNATIONAL LTD 13 700.00 31 318.34 0.00

1 101 849.72 0.09
EUR ACCIONA SA EUR1 107.00 13 695.17 0.00
EUR ACS ACTIVIDADES CO EURO.5 1 027.00 45 845.15 0.01
EUR AENA SME S.A. EUR10 424.00 82 668.87 0.01
EUR AMADEUS IT GROUP EUR0.01 2 463.00 174 708.24 0.02
EUR BANCO SANTANDER SA EUR0.50(REGD) 84 033.00 441 033.19 0.05
EUR BBVA(BILB-VIZ-ARG) EUR0.49 30 759.00 331 916.19 0.04
EUR BCO DE SABADELL EUR0.125 24 261.00 51 055.71 0.01
EUR CAIXABANK SA EUR1 21 055.00 120 458.01 0.01
EUR CELLNEX TELECOM SA EUR0.25 2 558.00 93 111.63 0.01
EUR EDP RENOVAVEIS SA EUR5 2 164.00 34 580.79 0.00
EUR ENDESA SA EUR1.2 1 749.00 34 746.47 0.00
EUR GRIFOLS SA EUR0.25 (CLASS A) POST SUBD 1 705.00 17 265.64 0.00
EUR IBERDROLA SA EUR0.75 (POST SUBDIVISION) 31 161.00 409 323.42 0.04
EUR INDITEX EUR0.03 (POST SUBD) 5 718.00 270 396.99 0.03
EUR REDEIA CORP SA EURO.5 2 180.00 39 143.70 0.00
EUR REPSOL SA EUR1 6 713.00 109 460.24 0.01
EUR TELEFONICA SA EUR1 24 617.00 114 513.27 0.01

2 383 922.68 0.25
SEK ALFA LAVAL AB NPV 1 599.00 73 768.19 0.01
SEK ASSA ABLOY SER~B = NPV (POST SPLIT) 5 420.00 158 314.38 0.02
SEK ATLAS COPCO AB SER~ A= NPV (POST SPLIT) 14 279.00 272 622.29 0.03
SEK ATLAS COPCO AB SER B~ NPV (POST SPLIT) 8 416.00 138 636.90 0.02
SEK BEIJER REF AB SER” B~ NPV (POST SPLIT) 2 131.00 34 475.87 0.00
SEK BOLIDEN AB NPV (POST SPLIT) 1 533.00 53 465.22 0.01
SEK EPIROC AB SER~ A~ NPV (POST SPLIT) 3 844.00 79 934.09 0.01
SEK EPIROC AB SER~B = NPV 2 392.00 44 668.62 0.00
SEK EQT AB NPV 2 010.00 60 774.73 0.01
SEK ERICSSON SERZB = NPV 14 597.00 89 631.68 0.01
SEK ESSITY AB SER”B = NPV 3 024.00 77 489.07 0.01
SEK EVOLUTION AB NPV 962.00 103 177.27 0.01
SEK FASTIGHETS AB BALD SER B~ NPV (POST SPLIT) 3 672.00 24 670.40 0.00
SEK GETINGE AB SER =B~ NPV 1 179.00 20 963.09 0.00
SEK HENNES & MAURITZ SER =B~ NPV 3 035.00 53 559.50 0.01
SEK HEXAGON AB SER B~ NPV (POST SPLIT) 10 921.00 119 623.02 0.02
SEK HOLMEN AB SER =B~ NPV (POST SPLIT) 493.00 20 597.14 0.00
SEK HUSQVARNA AB SER =B ~ NPV 1 701.00 14 022.43 0.00
SEK INDUSTRIVARDEN AB SER = C = NPV 871.00 30 484.83 0.00
SEK INDUSTRIVARDEN AB SER = A = NPV 766.00 27 166.74 0.00
SEK INDUTRADE AB NPV 1 463.00 37 614.12 0.00
SEK INVESTOR AB SER B~ NPV (POST SPLIT) 9 268.00 250 619.86 0.03
SEK LATOUR INVESTMENT SER”B NPV (POST SPLIT) 987.00 27 393.73 0.00
SEK LIFCO AB SER B~ NPV (POST SPLIT) 1 160.00 30 640.09 0.00
SEK LUNDBERGFORETAGEN SER ~ B = NPV 369.00 18 700.51 0.00
SEK NIBE INDUSTRIER AB SER B~ NPV (POST SPLIT) 8 317.00 42 212.90 0.00
SEK SAAB AB NPV B 1 592.00 38 357.43 0.00
SEK SAGAX AB NPV B 1 059.00 27 851.46 0.00
SEK SANDVIK AB NPV (POST SPLIT) 5 629.00 123 367.86 0.02
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SEK SECURITAS SER = B = NPV 2 600.00 26 649.68 0.00
SEK SKAND ENSKILDA BKN SER = A= NPV 8 002.00 113 480.61 0.02
SEK SKANSKA AB SER = B = NPV 1 781.00 31 370.54 0.00
SEK SKF AB SER =B = NPV 1 676.00 36 540.79 0.00
SEK SVENSKA CELLULOSA SER = B = NPV 3 478.00 53 192.51 0.01
SEK SVENSKA HANDELSBKN SER * A= NPV (P/S) 8 002.00 75 050.14 0.01
SEK SWEDBANK AB SER = A = NPV 4 550.00 94 355.44 0.01
SEK SWEDISH ORPHAN BIOVITRUM AB NPV 1 208.00 32 436.31 0.00
SEK TELE2 AB SHS 2 412.00 23 530.14 0.00
SEK TELIA COMPANY AB NPV 11 740.00 30 418.27 0.00
SEK TRELLEBORG AB SER * B~ NPV 890.00 34 610.92 0.00
SEK VOLVO AB SER = A= NPV (POST SPLIT) 1 148.00 31 087.21 0.00
SEK VOLVO AB SER B NPV (POST SPLIT) 8 214.00 220 243.79 0.03
SEK VOLVO CAR AB SER B~ NPV 2 274.00 7 594.63 0.00

2 905 364.40 0.30
CHF ABB LTD CHF0.12 (REGD) 8 402.00 460 077.37 0.05
CHF ADECCO GROUP AG CHFO0.1 (REGD) 837.00 31 674.53 0.00
CHF ALCON AG CHF0.04 2 682.00 238 842.63 0.03
CHF AVOLTA AG CHF5 (REGD) 556.00 22 532.13 0.00
CHF BACHEM HOLDING AG CHF0.01 (REGD) (SUBD) 179.00 16 041.84 0.00
CHF BALOISE-HLDGS CHFO.1(REGD) 244.00 42 165.49 0.00
CHF BARRY CALLEBAUT AG CHF0.02 (REGD) 22.00 38 188.77 0.00
CHF BKW AG CHF2.5 129.00 20 304.83 0.00
CHF BQE CANT VAUDOISE CHF1 185.00 19 491.49 0.00
CHF CLARIANT CHF1.76 (REGD) 1 120.00 17 877.29 0.00
GBP COCA-COLA HBC AG ORD CHF6.70 1 340.00 45 177.21 0.00
EUR DSM FIRMENICH AG EURO.01 950.00 108 958.96 0.01
CHF EMS-CHEMIE HLDG AG CHF0.01(REGD)(POST RECON) 37.00 30 513.77 0.00
CHF GEBERIT CHFO.10(REGD) 171.00 104 326.77 0.01
CHF GIVAUDAN AG CHF10 49.00 230 131.35 0.03
GBP GLENCORE XSTRATA ORD USDO.01 55 183.00 337 770.12 0.04
CHF HELVETIA HOLDING CHF0.02 (REGD) POST SUBD 177.00 23 759.57 0.00
CHF HOLCIM LTD CHF2 (REGD) 2 790.00 243 635.98 0.03
CHF JULIUS BAER GRUPPE CHF0.02 (REGD) 1 050.00 62 942.97 0.01
CHF KUEHNE&NAGEL INTL CHF1(REGD)(POST-SUBD) 270.00 76 467.33 0.01
CHF LINDT & SPRUENGLI CHF100(REGD) 1.00 118 827.25 0.01
CHF LINDT & SPRUENGLI PTG CERT CHF10 1.00 11 649.95 0.00
CHF LOGITECH INTL CHFO.25(REGD) (POST-SUBD) 820.00 81 259.21 0.01
CHF LONZA GROUP AG CHF1(REGD) 403.00 217 280.05 0.02
CHF NESTLE SA CHFO.10(REGD) 14 280.00 1 512 605.22 0.16
CHF NOVARTIS AG CHF0.49 (REGD) 10 600.00 1 094 720.39 0.12
CHF PARTNERS GROUP HLG CHF0.01 (REGD) 119.00 159 079.98 0.02
CHF RICHEMONT(CIE FIN) CHF1.00 (REG) SER <A~ 2 879.00 459 701.77 0.05
CHF ROCHE HLDGS AG CHF1(BR) 145.00 40 631.82 0.00
CHF ROCHE HLDGS AG GENUSSCHEINE NPV 3 769.00 965 071.22 0.10
CHF SANDOZ GROUP AG CHF0.05 2 295.00 81 558.17 0.01
CHF SCHINDLER-HLDG AG CHFO.1(REGD)(POST-SUBD) 118.00 29 822.09 0.00
CHF SCHINDLER-HLDG AG PTG CERT CHFO.10(POST-SUBD) 208.00 53 858.89 0.01
CHF SGS SA CHF0.04 780.00 72 626.50 0.01
CHF SIG GROUP AG CHF0.01 1 768.00 36 706.36 0.00
CHF SIKA AG CHF0.01 (REG) 836.00 252 889.65 0.03
CHF SONOVA HOLDING AG CHF0.05 (REGD) 280.00 88 393.28 0.01
EUR STMICROELECTRONICS EUR1.04 3 676.00 151 066.65 0.02
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CHF STRAUMANN HLDG CHF0.01 (REGD) (POST SPLIT) 568.00 73 664.02 0.01
CHF SWATCH GROUP CHFO0.45(REGD) 404.00 16 838.00 0.00
CHF SWATCH GROUP CHF2.25(BR) 150.00 32 114.95 0.00
CHF SWISS LIFE HLDG CHF5.1(REGD) 156.00 108 559.33 0.01
CHF SWISS PRIME SITE CHF15.3 (REGD) 440.00 40 627.39 0.00
CHF SWISS RE AG CHF0.10 1 584.00 201 390.90 0.02
CHF SWISSCOM AG CHF1(REGD) 132.00 72 895.19 0.01
CHF TEMENOS AG CHF5 (REGD) 328.00 21 087.40 0.00
CHF UBS GROUP CHF0.10 (REGD) 17 597.00 555 715.27 0.06
CHF VAT GROUP AG CHFO0.10 145.00 78 209.83 0.01
CHF ZURICH INSURANCE GRP CHF0.10 778.00 408 511.44 0.04

9 208 242.57 0.96
GBP 31 GROUP ORD GBPO.738636 5 294.00 192 975.38 0.02
GBP ADMIRAL GROUP ORD GBPO.001 1 484.00 51 279.10 0.01
GBP ANGLO AMERICAN USDO.54945 6 759.00 216 300.73 0.02
GBP ANTOFAGASTA ORD GBPO.05 2 178.00 61 089.84 0.01
GBP ASHTEAD GROUP ORD GBPO.10 2 352.00 170 330.94 0.02
GBP ASSOCD BRIT FOODS ORD GBPO.0568 1 703.00 55 290.62 0.01
GBP ASTRAZENECA ORD USDO.25 8 280.00 1 285 081.50 0.14
GBP AUTO TRADER GROUP ORD GBPO.01 4 582.00 47 615.49 0.00
GBP AVIVA ORD GBP0.33 14 669.00 89 628.86 0.01
GBP BAE SYSTEMS ORD GBP0.025 16 176.00 286 686.34 0.03
GBP BARCLAYS ORD GBPO.25 79 397.00 222 394.17 0.02
GBP BARRATT DEVEL ORD GBPO.10 5 315.00 34 051.84 0.00
GBP BERKELEY GP HLDGS ORD GBP0.053943 591.00 39 428.97 0.00
GBP BP ORD USDO.25 89 449.00 555 936.78 0.06
GBP BRIT AMER TOBACCO ORD GBPO.25 10 717.00 329 523.96 0.04
GBP BT GROUP ORD GBPO.05 37 662.00 62 624.34 0.01
GBP BUNZL ORD GBPO.32142857 1 907.00 71 285.86 0.01
GBP BURBERRY GROUP ORD GBPO.0005 2 011.00 26 500.19 0.00
GBP CENTRICA ORD GBP0.061728395 26 522.00 47 798.33 0.00
usD COCA-COLA EUROPACI COM EUR0.01 999.00 73 636.29 0.01
GBP COMPASS GROUP ORD GBP0.1105 9 073.00 253 214.22 0.03
GBP CRODA INTL ORD GBP0.10609756 689.00 39 826.46 0.00
GBP DIAGEO ORD GBP0.28 101/108 11 755.00 393 692.89 0.04
GBP ENDEAVOUR MINING P ORD USDO0.01 920.00 20 111.98 0.00
GBP GSK PLC ORD GBP0.3125 21 851.00 491 452.55 0.05
GBP HALEON PLC ORD GBP1.25 33 391.00 138 211.13 0.02
GBP HALMA ORD GBPO.10 1 992.00 56 456.13 0.01
GBP HARGREAVES LANSDOW ORD GBP0.004 (WI) 1 665.00 22 375.32 0.00
GBP HIKMA PHARMACEUTIC ORD GBP0.10 838.00 20 591.97 0.00
GBP HSBC HLDGS ORD USDO.50(UK REG) 100 740.00 893 217.74 0.09
GBP IMPERIAL BRANDS PL GBPO.10 4 412.00 109 032.93 0.01
GBP INFORMA PLC (GB) ORD GBP0.001 7 340.00 79 229.35 0.01
GBP INTERCONTL HOTELS ORD GBP0.208521303 837.00 84 187.80 0.01
GBP INTERTEK GROUP ORD GBP0.01 883.00 53 693.49 0.01
GBP JD SPORTS FASHION ORD GBPO.0005 17 216.00 27 947.25 0.00
GBP KINGFISHER ORD GBPQ.157142857 9 451.00 31 779.19 0.00
GBP LAND SECURITIES GP ORD GBPO.106666666 3 768.00 31 303.15 0.00
GBP LEGAL & GENERAL GP ORD GBP0.025 31 889.00 101 502.69 0.01
GBP LLOYDS BANKING GP ORD GBPO.1 337 008.00 238 224.43 0.03
GBP LONDON STOCK EXCH ORD GBP0.06918604 2 340.00 272 962.37 0.03
GBP M&G PLC ORD GBPO.05 14 153.00 35 877.02 0.00
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GBP MELROSE INDUST PLC ORD GBPO.22857142 7 499.00 58 794.90 0.01
GBP MONDI PLC ORD EUR0.22(POST CONS) 2 121.00 42 154.14 0.00
GBP NATIONAL GRID ORD GBPO.12431289 19 549.00 219 627.48 0.02
GBP NATWEST GROUP PLC ORD GBP1.0769 30 784.00 123 461.69 0.01
GBP NEXT ORD GBPO.10 620.00 73 712.68 0.01
GBP PEARSON ORD GBPO.25 2 990.00 36 089.11 0.00
GBP PERSIMMON ORD GBPO.10 1 844.00 33 925.43 0.00
GBP PHOENIX GP HLDGS ORD GBP0.10 3 691.00 23 318.33 0.00
GBP PRUDENTIAL ORD GBPO.05 15 131.00 143 907.98 0.02
GBP RECKITT BENCK GRP ORD GBP0.10 3 748.00 212 447.37 0.02
GBP RELX PLC GBPO.1444 9 973.00 433 750.82 0.05
GBP RENTOKIL INITIAL ORD GBP0.01 12 728.00 67 138.51 0.01
GBP RIO TINTO ORD GBPO.10 6 024.00 419 995.88 0.05
GBP ROLLS-ROYCE HLDGS ORD GBPO.20 44 828.00 258 778.09 0.03
GBP SAGE GROUP GBP0.01051948 5 382.00 70 065.41 0.01
GBP SAINSBURY(J) ORD GBP0.28571428 9 360.00 33 034.35 0.00
GBP SCHRODERS PLC ORD GBPO.20 4 644.00 23 166.12 0.00
GBP SEVERN TRENT ORD GBP0.9789 1 466.00 44 534.96 0.00
GBP SHELL PLC ORD EUR0.07 34 147.00 1 222 326.63 0.13
GBP SMITH & NEPHEW ORD USDO.20 4 880.00 61 535.69 0.01
GBP SMITHS GROUP ORD GBPO.375 1 971.00 43 213.20 0.00
GBP SPIRAX-SARCO ENG ORD GBPO.269230769 428.00 48 553.23 0.01
GBP SSE PLC ORD GBP0.50 5 809.00 129 800.13 0.02
GBP STANDARD CHARTERED ORD USDO0.50 11 908.00 117 863.68 0.01
GBP TAYLOR WIMPEY ORD GBP0.01 18 744.00 35 117.15 0.00
GBP TESCO ORD GBPO.0633333 37 154.00 147 116.91 0.02
GBP UNILEVER PLC ORD GBP0.031111 5 718.00 311 517.94 0.03
EUR UNILEVER PLC ORD GBP0.031111 7 650.00 416 570.77 0.04
GBP UNITED UTILITIES G ORD GBPO.05 3 672.00 47 499.93 0.00
GBP VODAFONE GROUP ORD USDO.2095238(POST CONS) 122 964.00 118 388.99 0.01
GBP WHITBREAD ORD GBPO.76797385 1 036.00 38 951.11 0.00
GBP WISE PLC CLS A ORD GBPO.01 3 303.00 34 252.82 0.00
GBP WPP PLC ORD GBP0.10 5 581.00 58 039.60 0.01
12 463 000.62 1.30

CAD BROOKFIELD RENEWA. CLASS A SUB VOTING SHARES 500.00 15 761.29 0.00
15 761.29 0.00

100 359 656.02 10.48

usb STAR COMPASS PLC/UBS DYNMC DIVERSIFIED LTD NOTE DUE
30.09.25 35 390 000.00 64 423 956.00 6.73
64 423 956.00 .73
64 423 956.00 6.73

o

USD UBS AG/LONDON/UBS ETC CMCI COMPOSITE USD 16-PRP 16 859.00 2 650 487.69 0.28
2 650 487.69 0.28
2 650 487.69 0.28
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CAD CANADIAN APARTMENT PROP. REAL ESTATE INVESTMENT TRUST 400.00 13 087.33 0.00
CAD RIOCAN REAL ESTATE INVESTMENT TRUST 546.00 6 925.39 0.00
20 012.72 0.00

SGD CAPITALAND ASCENDAS REIT- UNITS REAL ESTATE INVESTMENT
TRUST 21 700.00 41 900.57 0.00

SGD CAPITALAND INTEGRATED COMMERCIAL TRUST REAL ESTATE INV
TRUST 38 535.00 55 876.75 0.01
97 777.32 0.01
GBP SEGRO PLC REIT 6 036.00 70 026.04 0.01
70 026.04 0.01
187 816.08 0.02
EUR ALSTOM SA RIGHTS 10.06.24 1 872.00 2 008.66 0.00
2 008.66 0.00
GBP NATIONAL GRID PLC RIGHTS 10.06.24 5 972.00 14 906.77 0.00
14 906.77 0.00
16 915.43 0.00

T-bill
USD AMERICA, UNITED STATES OF TB 0.00000% 13.07.23-11.07.24 8 980 000.00 8 930 046.24 0.93
8 930 046.24 0.93
T-bill 8 930 046.24 0.93
176 568 877.46  18.44
T-bill

usb AMERICA, UNITED STATES OF TB 0.00000% 15.06.23-13.06.24 9 880 000.00 9 865 550.50 1.03
usD AMERICA, UNITED STATES OF TB 0.00000% 10.08.23-08.08.24 10 700 000.00 10 597 110.62 1.11
usD AMERICA, UNITED STATES OF TB 0.00000% 18.04.24-17.10.24 9 480 000.00 9 293 472.18 0.97
USD UNITED STATES TREASURY BILL TB 0.00000% 14.03.24-12.09.24 9 680 000.00 9 538 372.21 0.99
39 294 505.51 4.10
T-bill 39 294 505.51 4.10

39 294 505.51 4.10
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EUR ABN AMRO BANK NV RIGHTS 24-PRP 2 924.00 2 825.12 0.00
EUR FERROVIAL SE (STOCK DIVIDEND) RIGHTS 05.06.24 2 908.00 957.50 0.00
EUR NN GROUP NV (STOCK DIVIDEND) RIGHTS 13.06.24 1 486.00 3 355.46 0.00
EUR UNIVERSAL MUSIC GROUP (STOCK DIVIDEND) RIGHTS 04.06.24 4 382.00 1 284.42 0.00
8 422.50 0.00
8 422.50 0.00
8 422.50 0.00
2010 12 17 41 (De) UCITS UCIs
UsD AMBIENTA X ALPHA FUND-ACCUM SHS -U2- HEDGED USD 2 776.28 2 908 239.68 0.30
EUR AMBIENTA X ICAV-AMBIENTA X ALPHA FUND - ACCUM-F- EUR 7 718.89 906 925.84 0.10
UsD KEPLER LIQUID STRAT ICAV KLS ARETE MACRO-ACCUM SHS-SI-USD 21 519.75 2 923 027.64 0.31
usD LAZARD RATHMORE ALT FUND-ACCUM SHS-Z-USD 33 798.09 3 629 178.07 0.38
usD LYXOR DIM IRL PLC - LYXOR/TIEDEMANN ARBIT STR-1-USD-CAP 11 460.11 1 802 432.19 0.19
UsD MAN FUNDS VI PLC-MAN AHL TARGETRISK-INU-USD-CAP 103 797.63 16 890 988.49 1.76
UsD MERIAN GLOBAL FUNDS PLC -MER GBL EQU ABSOLUTE RETURN-I-
ACC 719 702.51 1 589 319.04 0.17
UsD SOURCE MARKETS PLC - MSCI USA SOURCE ETF-A 289 052.00 43 132 339.44 4.51
usD TAGES INTERNATIONAL FUND ICAV-KG-ACCUM SHS INSTITUTIONAL
uUsD 40 222.04 4 332 336.25 0.45
EUR TAGES INTERNATIONAL FUNDS ICAV ACCUM SHS INSTIT. FD EUR 50.85 5 930.76 0.00
usD UBS IRL FND SOLUTIONS PLC-MSCI USA SF INDEX-SHS-A-USD-ACC 865 230.00 134 086 942.70  14.00
UsD UBS(IRL)FUND SOLUTION PLC-MSCI USA SF UCITS SHS-A-ETF-ACC 521 807.00 77 864 040.54 8.13

290 071 700.64  30.30

usb ALMA PLATINUM IV-SYSTEMATIC ALPHA-SHS -11C-U-

CAPITALISATION 15 299.04 2 828 793.24 0.30
usD AQR UCITS FUNDS - GLOBAL RISK PARITY UCITS FUND-A2-CAP 100 582.70 12 880 620.56 1.34
usD FOCUSED SICAV - HIGH GRADE BOND USD U-X-ACC 9 523.50 94 844 060.33 9.91
usb FOCUSED SICAV - HIGH GRADE LONG TERM BOND USD U-X-ACC 9 569.00 86 656 481.24 9.05
usD INVESCO FUNDS SICAV BAL RISK ALLOCATION-PI1-USD HDG-CAP 655 840.33 8 978 454.15 0.94
usD LUMYNA-MARSHALL WACE UCITS SIC ESG MKT NTRL TOPS B CAP-

EQUAL 18 153.44 18 153.44 0.00
usD LUMYNA-MW ESG MRK NEU TOPS UCITS FD-SHS-B-CAPITALISATION 10 855.78 1 437 146.91 0.15
usb LUMYNA-PSAM GLOBAL EVENT UCITS FUND-SHS B-CAPITALISATION 20 818.30 2 538 167.14 0.26
usD SCHRODER GAIA SICAV - GAIA TWO SIGMA DIVERSIFIED-C-

CAPITAL 35 871.32 5 254 072.24 0.55
usD SCHRODER GAIA SICAV - SCHRDR GAIA WELGTON PAGA-SHS-C USD-

CAP 43 270.51 5 404 486.70 0.56
usD UBS (LUX) BD SICAV-USD INVES GRA CORPOR SUSTAI (USD) F-

ACC 593.09 67 416 637.19 7.04
usD UBS (LUX) BOND FUND-EURO HIGH YIELD (EUR)(USD HEDGED) F-

ACC 166 900.00 23 631 371.00 2.47
usD UBS (LUX) BOND SICAV - USD HIGH YIELD (USD) F-ACC 95 242.00 35 201 443.20 3.68
usD UBS (LUX) BOND SICAV - EMERG ECON CORPORATES (USD) F-ACC 250 111.00 30 921 222.93 3.23
usD UBS (LUX) EMERGING ECONOMIES FUND - GLOBAL BONDS (USD) F-

ACC 22 831.00 46 334 829.57 4.84
USD UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 2.00 24 634.86 0.00

424 370 574.70  44.32
714 442 275.34  74.62

2010 12 17 41 (Le)
ucITS/ UCls 714 442 275.34  74.62
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CAD CONSTELLATION SOFTWARE INC/CANADA CALL WARRANT 31.03.40 135.00 0.01 0.00
0.01 0.00
0.01 0.00
0.01 0.00
930 314 080.82  97.16
usD US 10YR TREASURY NOTE FUTURE 19.09.24 -368.00 109 234.38 0.01
UsD US 2YR TREASURY NOTE FUTURE 30.09.24 -194.00 -4 547.36 0.00
UsD US LONG BOND FUTURE 19.09.24 -29.00 26 281.25 0.00
uUsD US 10YR ULTRA NOTE FUTURE 19.09.24 -244.00 114 375.00 0.01
UsD US 5YR TREASURY NOTE FUTURE 30.09.24 -320.00 54 210.78 0.01
299 554.05 0.03
EUR EURO STOXX 50 INDEX FUTURE 21.06.24 221.00 98 366.22 0.01
CHF SWISS MARKET INDEX FUTURE 21.06.24 27.00 116 599.24 0.01
GBP FTSE 100 INDEX FUTURE 21.06.24 52.00 334 673.35 0.03
SEK OMX 30 INDEX FUTURE 20.06.24 53.00 -10 633.06 0.00
usD MINI MSCI EMERGING MARKETS INDEX FUTURE 21.06.24 1 018.00 -136 015.00 -0.01
JPY TOPIX INDX FUTURE 13.06.24 44 .00 252 276.56 0.03
AUD SP1 200 INDEX FUTURES 20.06.24 21.00 -5 935.57 0.00
CAD S&P/TSX 60 1X FUTURE 20.06.24 22.00 51 122.77 0.01
HKD HANG SENG INDEX FUTURE 27.06.24 7.00 -34 505.68 0.00
UsD S&P500 EMINI FUTURE 21.06.24 326.00 1 822 607.50 0.19
2 488 556.33 0.27
2 788 110.38 0.30
UsD UBS/CMCI EXCESS RETURN INDEX TRS EQS REC PERF 24-02.04.25  -35 037 994.81 -58 473.33  -0.01

UsD UBS/CMCI EXCESS RETURN INDEX TRS EQS PAY 0.3800% 24-

02.04.25

-58 473.33  -0.01

-58 473.33  -0.01
2 729 637.05 0.29

266/537



EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

Lux
EUR 113 283 800.00 UsD 122 326 237.53 20.6.2024 752 160.95 0.08
AUD 56 049 300.00 usD 37 093 695.78 20.6.2024 201 725.70 0.02
CHF 134 617 400.00 usD 149 178 372.77 20.6.2024 352 689.78 0.04
SGD 34 933 800.00 UsD 25 866 120.92 20.6.2024 1 130.86 0.00
CAD 25 536 200.00 usD 18 675 462.55 20.6.2024 64 249.00 0.01
GBP 26 051 600.00 usD 32 658 890.16 20.6.2024 513 071.85 0.05
SEK 12 968 700.00 UsD 1 198 629.01 20.6.2024 35 574.17 0.00
UsD 20 961 010.21 JPY 3 256 795 790.00 27.6.2024 154 888.97 0.01
uUsD 477 876.07 ILS 1 771 382.42 27.6.2024 1 268.74 0.00
UsD 10 713 158.56 CAD 14 634 313.87 27.6.2024 -27 749.08 0.00
uUsD 401 589.15 NOK 4 336 807.00 27.6.2024 -11 642.81 0.00
usD 462 453.22 NZD 768 002.21 27.6.2024 -9 408.54 0.00
UsD 2 681 298.58 SEK 29 061 705.13 27.6.2024 -85 455.99  -0.01
UsD 1 459 375.97 SGD 1 971 038.00 27.6.2024 -622.37 0.00
uUsD 13 702 098.34 GBP 10 915 086.97 27.6.2024 -196 786.12  -0.02
uUsD 3 273 818.42 DKK 22 580 000.00 27.6.2024 -17 287.90 0.00
UsD 6 974 667.93 AUD 10 540 000.00 27.6.2024 -40 171.21 0.00
UsD 1 836 041.05 HKD 14 321 770.14 27.6.2024 4 035.43 0.00
UsD 33 400 285.90 EUR 30 881 215.59 27.6.2024 -162 166.89  -0.02
UsD 9 189 105.84 CHF 8 306 161.42 27.6.2024 -44 981.38 0.00
UsD 570 034.16 CHF 514 200.00 20.6.2024 -1 131.77 0.00
GBP 648 100.00 UsD 815 473.51 20.6.2024 9 763.66 0.00
CAD 632 800.00 UsD 464 274.80 20.6.2024 104.77 0.00
UsD 696 902.45 EUR 640 200.00 20.6.2024 1 350.30 0.00
usD 192 502.92 HKD 1 500 000.00 27.6.2024 626.61 0.00
EUR 2 800 500.00 usD 3 047 461.81 20.6.2024 -4 828.57 0.00
CHF 2 878 000.00 UsD 3 180 798.32 20.6.2024 16 042.49 0.00
usD 385 062.70 HKD 3 000 000.00 27.6.2024 1 310.08 0.00
usD 576 952.36 CHF 523 300.00 20.6.2024 -4 321.72 0.00
UsD 564 114.59 AUD 848 900.00 20.6.2024 -746.76 0.00
uUsD 293 529.42 GBP 230 300.00 20.6.2024 284.37 0.00
SGD 677 700.00 usD 502 908.96 20.6.2024 -1 095.92 0.00
UsD 109 722.88 CAD 149 500.00 20.6.2024 12.47 0.00
uUsD 785 635.27 EUR 721 800.00 20.6.2024 1 427.93 0.00
UsD 383 058.53 CHF 348 100.00 20.6.2024 -3 605.92 0.00
GBP 301 200.00 UsD 383 764.28 4.6.2024 -276.44 0.00
UsD 492 708.52 CHF 444 500.00 20.6.2024 -1 035.66 0.00
CHF 444 500.00 usD 491 835.09 4.6.2024 876.76 0.00
UsD 383 795.09 GBP 301 200.00 20.6.2024 271.81 0.00

1 499 551.65 0.16

23 937 764.81 2.50
-730.01 0.00

-982 800.75  -0.11
957 497 503.57 100.00
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Statement of Net Assets

usD
Assets 31.5.2004
Irwe st m seountss, oo 403 677 6#1.33
IFvements i secuftiss, unmalsed apprecateon (deprecaton) 49 661 058495
Total rvestrmenis in sesnies (Mot 1) 453 338 78630
Cash atbanis, depoits on demand and deposit accounts 4829 651"
Recefvabie on seostes sdes (Mote 1) Farrrg- Nr
IFTEr e receTvaie on Secun et 14399352
Reckivalie on g dends 383 124.84
Cither assets 26 35040
Chthr oot rrabied 216 30066
TOTAL Assets ‘461 160 667.15
Unrealized logs on forward foregn eechange contracts fNete 11 350 10866
Linread e boss o SaR0E (Mote 1) 313 16325
Fayable on seounties purchases ote 1) 1 FE2 351
Parpable e denpions 416 04081
Prowvigaons for flat fee (Not ) 436 212
Prowrsmns tor 1208 d'abonnement (Mote 3) =21 23
Total provisions 457 #9535
TOTAL Lisbilities -3 160 20258
Net asiets at the end of the finandal year 45T BO0 36457
* A5 a1 31 My 2024, cash arunt serves as colatenal for the countenpanty LIBS AG for an anunt of USD 550 000.00.
LIBS flu) Strategy SICAY - Dymamic income (USD} Anrual report and audited firand o statements as of 31 May 2024 20

The nctes are an integral part of the finandal satements
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usD
Ingame 1.6.2023-31.5.2024
Irterest on bgued asseis 485 65917
IFlEres o Sdurlies 2T 0T34
Cwndends 446311813
et income on securilies lending MNote 16) 54541.73
Ciiher mcomse (Nole 4 6315570
FelmCeisnm 03313
TOTAL income 5376 31610
Expeies
Flat fee (Mote 2) 5 (68 D6R.55
Taxe & Fbonnement (Nole 3} -1 32 150,75
Cher commissions and Tees (hote 2) <7 b 32
Irtgresl on cish and bank owverdralt 200 M54l
TOTAL expenees -5 4.0% 650,05
Net income (lose] on investments -31331.95
Realized gain (loss) (Note 1)
Reafzed gan (los) on market-prced seountses wathoul ogbons 7521 15192
Rpalized gan {lods) oh oplions -JETIAIN G
Realized gan (o) on yweld-eaaluated sounities and money market 0 suments 1029 69309
Reahzed gar o) on frwerd fomign eohange contrack 1612 35290
Reafized gain (loss) on svaps A6 45437
Reaized gan (oi)on Seeign cochangs 266 537,49
TOTAL realized gain (loss) 5 016 9BE.61
Mt realized gain (Jei1] of the financisl yesr & 083 65466
Changes in unmealized spprecintion (deprecintion] [Note 1)
Unrealized appreciation (depreciation) on market-paced seounties wilhoul options 43 471 AB6 8%
Unrealizind appretiition (reciton] on opUeRE 183 72823
Unrealized appreciation (depreciation] on yield-evaluated securities and money marked instuments 25847951
Unrealaed apprecuton (deprecabon] on fonsard Toregn echange contracts 834 31638
Unrealined appreciation |Seprecalion} on Swaps 1084 18468
TOTAL changes in unrealized appreciation (deprecistion) 44 205 466.47
Nt intrease (decrease] in net assets as & moult of cperations 4527912111

LIBS flae) Strategy SICAY - Dymamic incorme (USD) Anrual report and audited finang ol statements o of 21 May 2024
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Statement of Changes in Net Assets

et assets 21 the beginning of the fimangal year 467 641 80158

Subsonplicns 33 28706493
Redemphong <76 552 1070
Total met subsonplions redermplions) =37 265 645,77
Cwvidend paid =21 §5a 91537
et income (lcssh on mvestments -33 33355
Tetal reakzed gan foss) 5 ME 983,61
Tetal changes in unreakzed appreciation (depreciation} add 205 AB6 AT

L T (dorea b} i ot Astets a5 a redult of opdraton 429271912113

Changes in the Number of Shares outstanding

Iumigr of shaoes cutslanding a1 the beginnmg of the Snancal year
Turvier of shares (sued
INumier BmEd

Class
Myrmiber of shiees outslanding a1 the beginning of the Snancial year

Tourrdrer of shares issued
Mumer of shares redeemed

ct

Murrier of dheres cutnanding a1 the beginning of 1 Snancal war 393 5811040
Mumizer of shaees issued 37 1001560

Turder of Shirps redeenmed -1 2415080

Class Pamdist

Mumiber of sheees cutslanding a1 the beginning of the Snancal year 2 00 839 SERD
Mumier of shares issied V38 2 30

nurrier of shares redeemed

~F31 8935350

e

(HKD) Pamdist

Nursibrer of shares outflanding &1 the beginning of the Snancal ypeer a8 69T a3
Nurtbér of shises igusd 00000

Murvizer of sheres redeemed <17 1956100

[5G0 I'Im

MNumer of shares cutsianding a1 the beginning of he finanoal year A2G FA090E0
Nurtber of sharrs isued 36 978.9070

Mumber of shares cutslanding ai the beginning of the financal year 138 8216320
Muriber of shiees i3sued 36 487 6450

Murber of shares redeemed 27 B12.5390

LUBS fluw) Strategy SICAY = Dynamic income (USD} Anrual report and sudited firand o statements as of 31 May 2024 2
The notes are an integral part of the finandal statement:
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Class Q-midist
Mumber of shires cutstlanding a1 the beginnng of he Bnancil yoar 02 3% 510
Murvier of shaes issued 44 4361090
Nuriber of shares redeemed « T 965 7300
Class (HKD) Qmidist
Mumber of shiares cutstanding at the beginning of he Snancidl year 26 772.0890
Teurvier of shares issued 4 0%3.090
Al SI0AFED
1560 hedged) Qumdist
Murvier of shares cutstanding a1 the beginning of 1he Anancal year 435 095 8030
Murrler of shares isusd 28 1845330
-64 561.2370

Murritier of Subre s i tiried

Monthly Distribution’

UBS [Lux) Strategy SICAV = Dynamic income (LIS0) Ex:Darte Pay:Date Currency Amount per share
E-1-madin 15.6.2023 JEI0E3 usD 20 DBAET
Kol =mgdisi 17.7.2023 7203 (¥, '] 21 3T
K- 1-rekst 16.8,2023 M.A2023 LED 100,37
K-1-nudisl 15,9.2023 0:9.2023 LED 10237
K- F-mtkest 16.10.2023 19.10.2053 LED 21 10037
Kol =mkisl 15,11.2023 FirRR N ¥, ] 20537
K- -nadis 15,12 2023 0122023 uEn 21 100,37

Kol <mckesi 1602024 19.0.2084 (] 21 107,37

K- -nadist 1522024 20.2.20%4 o 211251

K- b-makist 15.3. 2024 2032024 LsD 21 51351

K= 1 =madisl 15.4. 2024 13.4.3024 LD 30630

K-t -l 16.5, 3024 2152034 LsD I1 653 1006
(HIID K- Vevedest 15.6.2023 2062023 HED 159 a2 T
(HEID K- E-oedest 17.7.2023 2OT20EE HED 168 631.80
(HKDH K- =it 16.8.2023 21LB2023 HED 168 631,80
(R0 k- it 14.9.2023 2092003 D 168 631,80
[HFIDY K- V=notlesl 16.10.2023 19102003 HED 164 631.80
(HED) K- 1-rredist 15,11,2023 10.11.2023 HED 168 631,80
(D K- 1-niedest 1512 2023 0122083 FED 168 631.80
(HKD) K= U -mrdist 15,1 2024 1902084 HED 164 631,80
(0 - 1 - et 16,2.2024 2022004 D 1 ¥2 027,35
(HFD) K- §-oedist 15,3 2024 2032024 HED 172 027,35
(00 K- -t 154, 2024 18.4.2024 HED 176 3150357
(00 K- B-rdist 16.5. 2024 2152024 HED 1726159334
Pmedist 15.6.2023 20062023 uED 39
Famdist 17.7.2023 20.7.2003 (.o it

Pamdist 16.8.2023 2182023 U [EN]

Pmudist 15,9 2023 2092023 LED [rE 1]

Pamdist B 10,2023 19102003 5D (e

Pamedist 15.11.2023 0112003 (W] o4

" See note 5

LIBS flaax) Strategy SICAY = Dymamic incorme (LUSD) Anral report and audited finand ol statements a3 of 31 hay 2004 3
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LE5 (Lux] Strategy SICAV — Dynamic Inceme (LISD] Ex-Dnte Pay-Date Curmency Amicasnt per share
F-rodist 15,12, 2023 20,12.2023 (F.2r] (-]
PPt 163 2024 19.1 2004 sD G4t
Fordist 15,2 2024 022004 LED bal
P-pdist 15,3 2004 1032004 LB 04z
Fervigist 154 2024 184, 2004 uso 04323
F-rdist 16,5,2024 21.5.2004 LED (2234
[HID P-nadist 15.6.2023 B0 HKD 392
(15 P-rrcist 1772023 07200 HED 414
THIDH) Pemrdlist 1682003 82023 HED 414
(D) P-mchifl 15,9,2023 20.9.2023 2 av] 414
(HI0 P-meschist 16.10.2023 19.10.2023 HED 414
(HD) P-mchisl 15,1 1,2023 20.11.2023 HD 4,14
[ M) P-mackist 15.12,2023 20122073 HKD 414
(HICDY P-mdist 161,204 19,0 2004 HED 4.4
(0 P-machigl 52,3024 022024 HED 4
(M0 Penesthist 15.3.2024 033004 D an
(H0 P-meadisl 15.4, 2024 13.4.2004 HED adria
{HED P-mdist 16.5.2024 1152004 HED 42184
(SG0 hedged) F-mdisy 15.6.2023 062023 560 032
[5G0 hedged) P-mdist 17.7.2023 W0.7.2023 Sa0 iz
[5G0 hedged) P omdist 16.8.2023 18200 SGD 0.3z
(SGD hidged) P-migst 1592003 002073 SGD 0.32
(50 hedged) P-midrst 161802083 AR g ] 560 [ rd
(SGD hedged) P-mdist 15,11,2023 20112023 G0 0,32
(S0 hedged) P-mdist 1512 0023 222023 SGD 03z
[5G0 hedged) P-mdist 1612024 19,1200 560 ¥
(G0 i) Pt 15.2. 7004 0.2.2004 560 033
(530 hedged) Padist 153 2024 Hr3a0ka S0 033
(SGOhedged) P-mdist 1542024 18.4.2004 G0 03354
[5G0 hedged) Pmdist 1652024 .52004 G0 Lades
Crmdist 15.6. 2023 062023 BD 044
C-mocist 17.2.2023 7023 (0, 3:] a3
Crmist 168.2023 B2023 D a3
Cmeist 159 2023 0920323 D 043
Ormist 16,10, 2023 VR0 uED 043
Crmdist 15,11,2023 20.11.2023 1743 043
Cpnechis 15,02 0023 e R e k| wsD a3
Crmdist 16.1.2024 19.1.2024 D 043
C-nois 152 2024 0T 2034 ED 044
Cremdist 15.9.2024 32024 1,4 a4
Crmeaist 1504, 2024 1342024 o (a0
Crmist 16.5,2024 11.52024 WED D441
{HEDY Cp-reetiest 15062023 62023 HED 405
HD) Qemoist VI3 WLT023 HED 4.8
(MDY C-pdlist 16.8.2023 M.B2023 HED 478
(HED Gerndiist 15042083 T 023 HED 4.8
(H Grmidist 16, 10,2023 19, 10.2023 HED a.la
{HID) Q-nidest 15.11.2023 200102023 HED 428
{HEDY Gperreiest 15021023 22023 HED 4.8
LUBS fluw) Strategy SICAY = Dynamic income (USD} Anrual report and sudited firand o statements as of 31 May 2024 4
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UBS [Lux) Strateqy SICAY = Dynamic Income (LIS0) Ex:-Date Pay-Date Currency Amount per share
(0 Qrrnefist 16,1, 2024 19.1,2024 HED 428
THID) Qemdist 15,k 4 0.2 Mk HED 437
(0 Cerndist 15,3.2024 03,2024 HED 43r
(D) xSt 1542024 1842004 WD 44811
(HISD) Qemadist 16.5. 2004 21.5.0004 HR 43884
[5G0 hedged) G-mdrt 15,6,2023 2062023 G0 033
[5G0 hedged) G-mdrt 10.7.2003 2072003 G0 033
(BGD hedged) O-mdist 16.8.2023 B0 saD 033
(G0 hedged) Grmidist 1552043 ik e e G0 033
(G0 hedged) O-rmdist 16.10.2023 19102023 G0 03z
(G0 hedged) O-nedist 150 L2023 200112083 SaD 033
(S0 hedged) Grrndrst 15,12,2023 20122003 G0 [t ]
(SGD hedged) -t 15.1.2024 19.1. 2084 G0 [V |
(5G0 hedped) §-mdist 15,2, 2024 ik v G0 03
(SGD hedged) O-rmdist 15,3.2024 032024 G0 [
(500 hedged) -t 15.4. 2024 1842024 a0 03149
[5G0 hedged) G-mdist 15,5, 2024 252004 560 03418
LUBS L) Strategy SICAY = Dynamic income (USD} Anrual report and sudited finand o statements as of 31 May 2024 25
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UBS (Lux) Strategy SICAV

— Dynamic Income (USD)

Three-year comparison

S L i —— it T

Shares eutstanding 102550 12,5700 14.0000

el assed vadue per shese in LSO 4613 53082 4 367 637 4 146 477.61
I and redemplion prce per share n USDH 4613 550,82 4367 MEIT A rabarrs
Shanes outstanding 1.9000 2.0090 24090
el asepd vakie pir shaee in HED 36 787 817.93 34 854 33702 37 967 347,59

Iz and redemplion price per share in HKD! 36 TRT 41785 34 854 33695 3T 96T 24775

Snares outsancing 959 440, 7520 333 531,1040 56 304.2870

Mgt ageed value par thare in LUSD 121,52 10516 11099
15500k el necheTIEion prce pir share m S0 121.52 10916 11009
Enl'lu'l-.l: . . 2 316 2691790 Z 500 B0 SERD 2 B62 6043150
Mool assed value per share in USD R E B5.7% 4356
Iggue and redemgbon pRoe pir share n LSO ap18 a5l 4356
nl.l.ﬂ.u'ﬂ'ig T 501 2710 83 £97.8a810 104 943 B4T0
el assed value per share in HKD aaa.n 85516 93556
Isue and redemprlion prige pef sharne in HKDY aaan 25516 93556

Claes D 1 | :

L it valiue pbr share in SG0 8875 8478 906

Igsue and redemglion prce per share n SG0° Barg B4 78 G306

Nal

Shares pilslanding 147 455 3380 138 8216320 T 9371480

el a4 vl Pl sk in USD 12647 M 11380
Issue and redemgbon prce per share n LS00 12647 e 1N380

Snares cutsianding 675 8659500 702 3385710 716 8189750
Net asset vatue par share in LSO 30 8872 9606

158 B redeniplnn prae per are n US0Y Lam aar2 G606

TEL B50et value pir shese in HKD 435,53 83348 95930

Isue and redemplion prce per share n HKD! 935,53 83348 95530

TEL aseed value pEr shise in 560 9244 8763 9545
I and redempbion prce per share n 5G0° G244 arga 9545
" Spe mote 1

LIBS fluae) Strategy SICAY ~ Dynamic incorme (USD)  Ancasl report and sudited financal statements a3 of 31 May 2024 7
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Performance

Currency 2032024 a2 2023 202072022
Clags K- 1-pdist UsD 11.8% 1% -8.1%
Chass (HED K1 mdist HED 11.7% 1A% B.1%
Chysg P-ane LED 11.3% -1.6% -5.5%
]
HED
G0
L]
5D

Classs P rodist 1.3% LE%W B5%
Chags (HEC P rndist 11,2% 1,9% B.5%
Classs (SO0 hbcdged) P-mdiat 9.5% -2.5% “B6%
Clag Owane 12.0% £9% B A%
Chass Clamfist 12.1% £0.59% BA%
Chass (HED) Okl HED 12.1% +1,1% 1B
Class (500 hedged) G-mdist S0 3% “1.7% -B9%

Htorical perfermance & no indicrter of curmertt o future perdormance,

The performance dala does not take acoount of ary commissons ard costs changed when subsaibng and redeeming shanes,
The perfomnare daa wire nol audted,

The subfund has no benchmark.

Report of the Portfolio Manager

After starting the finangial year with positive economic figures,
which led w2 an increass in global equity markets, it became
clear that long-term interest rates would stay higher for
longer, potentizlly leading to a hard landing, Consequenty,
glabal markets comected. However, thanks to positive signals
from major companies as well a5 the labor market, sentiment
improved and markers were able to recover. Starting in 2024,
coanpanies published solid eamings and inflation started

1o moderate. The finandal year ended with strong market
momentum, 8 technology-driven companias, induding Al,
caused optintium among imestors.

Ower the finandial year, froem 1 June 2023 to 31 May 2024,
the subfund celivered a positive performance. The main driv-
ers were eguities, which contributed twace as much to the
performance than bonds, However, bonds contributed their
fair share 1 the performance as well. Developed markets sudh
as USA, Europe or Japan were the main diivers in equities
folloveed by global High Dividend equities. In Fixed ncome,
LIS bonds in general contributed well, whether High Yield or
Corporates, Emerging Markets were also able to contribute a
large part o the perdarmance

LIBS flu) Strategy SICAY - Dymamic income (USD}  Ancwal report and sudited finandal statements as of 31 May 2024 1B
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Structure of the Securities Portfolio
Geographical Breakdown asa % of net assets Leonomic Breakdown as a % of net asoets
Lunsemboiem a3 44 rrvesirnent funds 3551
Liniled Stales 25,8 Counings & cenlmal govemments 856
Irerlarsd 141 rilesriet, Sofbedrs & 1T Sraced Ly
lapan 1.3 Phamaceutcals, cosmelics & medeal procucs i
Unilgd Kingdom 2.24  Hectronegs & semiconducion 2.9F
SangagorE 215 Fnance & holdng companies 2166
Aagiralia 208 Banks & cred instiutions 153
France 141 Peiroleurn 2105
Germary 1. Aetad trade, depaninnent stones 176
Switzerland 0.92  Computer hambware & nebwork equipmen prosiders 1.4
Thie Netherends (13 Food & soft drnks 1.33
Spam 028 Energy & waler supply 1.7
ety 022  Weursnce 110
Canads 0.2z Vehades 106
Fintand 013 felecommiunications [e5:04
Heng Keag 000 Mscellanpnus 006 SErer Good 0.76
Semden (0% Tobacoo & aloshol .70
Beguirn 0.08  Mecharical engnenng & indusnal equiprment (L6E
Crenrnar oo Trathe & Iransporiatae 057
Luguay (.03 Real Estale {54
Bargiria 003 Asogace industyy 053
New Zealang 003 Buiicing industy & materials 053
Bermida [ER kL] Motechnol agy 051
[E] 002 Graphec disagn, publishing & media 048
Portugal G2 sAscellanecus sEnaCES a6
Morweay 002 Mreng codl & swd a4
l'l:rl_ﬂ. Hﬂ Chermicals 3%
Efgctricdl dewdid & conmponind 5 ]
BnearpnUs tramking Coparies 0.38
Healthian & sonal $endres o9
Mon-Testud melald 0.2
Lodgng, catenng & lesure 0.2
WVaroud capital goods 018
feitiles, garrments & leather goods 018
Precious metals & stones 14
Fomestny, papsr & pulp products 014
Rubber & tyres aor
Ernironmental servioes & eoyging i
Padcagng industy o5
Agnostivee & fishery ot ]
hngelanecys urclasafied companies oz
Pcisgraphic & optcs e}
Merigage & funding inflitutions v
TOTAL 53,03
LIBS flue) Strategy SCAY - Dymamic income (USD}  Ancwal report and sudited financal statements as of 31 May 2024 19
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usD
Azt 31.5.2024
Irwe et i seoJntEs, oo T2 100 12835
IFwertments in seountes, uneralced appreoaton (depredatong BA2 VA0
Testal arvwRstimienis in Sevusntes (Note 1} 12 742 30825
Cash atbanis, depodits on demand and deposit accounds 1336135590
Ciiher bquid assels Magng) 63 91976
Cher asiets 41 M3
TOTAL Assets 74 188 657.06
Linbilkties
Unrealized loss on fimanoal futures Mucte 1) 4 2R 9%
Unreslined lodd on Tonward foregn e hangs coniracts (et 1] -31 38829
Fagable on seounies puchases Mole 1) 415 651 .00
Prowmans Tor flat fee (hote 23 36 12826
Petwiitanns Tor tame d abanrernent (et 3) -19E.41
Total prowisions 76 32467
TOTAL Linbilities 188 213.95
Met assets at the end of the financal year 73 00 443.11
LIBS flu) Strategy SICAY - income Sustainable (USD) Annual report and sudiited finandial statements as af 31 hday 2004 15
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usD
Income 16.2023-31.5.2024
Irterest on bgued asseis 46 75732
Cenderids 6144353
MEL income on securTies lendng MNote 16} oar
Cither income (Node 4} A0 40568
TOTAL Income 148 60838
Expenses
Elat foe (Mete 2) 930 26442
Taxe & ybonnem ent (Note 3) -11 60& 56
Ciher commisiions and Tees (hete J) 22 B30
Irileresl on cath end Bank overdralt 9155
TOTAL Bxpenses 64 951,83
Het income (leds] on invertments -B16 34345
Realized gain (los) [Note 1)
Realiged gain (loss) on market-priced setuntiss wathoul options 207 20068
Reahzed gan (o) on oplions 55 04773
Reafized gan (los) on insnoal futunes LA EER
Realized gan o) on fonward fomeign exch ange contracts 237 Tad0%
Fealized gan (o) on foreign exchange 14 50255
TOTAL realized gan (loss) -1 702 38536
het realized gain (loss) of the financial year -2 518 T2ER1
Changes in unrealized apprecintion idepreciation) [Note 1)
LUnrealized apprecialion (depreciation] on market paced secuntes wilhout oplions 703362150
Unrealied apprecation (deprecation] on oplions -4 99800
LUinrealized apprecation (deprecaton] on finanoal fulunes -1 24599
Linrealized appreciation (depreciation) on forsard foreign sechange mntrads 373 Ml 54
TOTAL changes in unrealized appreciation (depredstion) E 651 DR1.97
Mt increase idecrease] in net asiets a5 @ meult of operations 413235318
LIBS flu) Strategy SICAY - income Sustainable (USD) Annual report and sudiited finandial statements as af 31 hday 2004 T6
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Statement of Changes in Net Assets
usD

1.6.2023-31.5.2024
el a55ets 3 the beginning of he finandal year %2 (2 98725
Subsoriplicns Bas1 4rag?
Fledenngriondg -3 897 I6E.4T
Total net subsoriptions redemptions) 22546 28672
Dwidend paid 21061058
et income (el on mvestments -B16 J3L5
Teotal reakzed gain oss) -1 P02 385,36
Tetal changes in unreakzed appreciation (depreciation} G651 08197
L T (drea D) i it Astels a5 a result of opiraton 4132 35316
Net pssets 5t the end of the finandal year 7340083311
Changes in the Number of Shares outstanding
| 16.2023-30.5 2024
Class K-l-acc
Myrmier of shares cutlanding a1 1he beginnng of 1he Snancal year 35000
Teurvier of shiees issued 00000
Mumier of shares redeemed 3000
Class P-B% mdiet
huniber of shaees cutfanding a1 the begennmg of 1he Snancial yar 8 858, 7 b
Murvier of shares 1550k 13 154 4280
heurvier of shares redeemed 5 (153870
hurnber of shares outstanding st the end of the financial year 16.997.8150
Clags [HKD) P-6% -mist
hurrber of shares outilanding a1 the beginning of 1he Snancel year 13 193, 7630
Tourmber of shares issusd 1 SE08380
Mg of thares redeemed 4 1088510
Class Peaec
Murser of shieps cutslanding 21 the beginning of the Arancal war 492 9518890
Mumber of shares issued 51 gas00
INunter of thare s redeonmid -84 101980
Number cf shares outstancing at the end of the financinl year 450 623.7230
Class Pedist
Mursige of shises cutslanding 51 the beginnng of the Snanesal was 37 0@4.0880
Murmnzer of shaees issusd 3777350
Murvkrer of shares redeemed <10 5001530
Number of shares outstanding at the end of the financial year A1 s2sh0
Class Q-nee
Mumizer of shares cutslanding a1 the beginning of 1he financal year S G99 3630
Murmber of dhirs iisud 6 452 7530
Murvier of shares redeemed 4 135.2830
Number of shams outstanding at the snd of the financial year B0 356.R3B0
Class Q-dist
MNumer of shiees cutslanding al the beginning of the financal year 1 0063240
Muriber of shirps isued 0.0000
MNurrer of sheees redeemed [T
LIBS flue) Strategy SICAV - income Sustanable SUSD) Annual report and audited finandal statements as of 31 hday 2024 17
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Annual Distribution’
UBS [Lux) Strategy SICAY — Intome Suttainable (USD) Ex-Dte Pay-Date Curreney Amount per share
Pt 1.8.2003 282003 5o [Lagan
it 1.8.2023 482073 LEn 10202
Monthly Distribution’
UBS (Lux) Strateqgy SICAV — Intome Suttinable (USD) Ex-Durte Pay-Drate Cusrreney Amount per share
Ff%-mdisl 12,6.2023 1562023 1% =] (-]
PG %-nmaist 10.7.2023 13,7.2023 LED (LY
P65 -nadin V08,2023 1A 203 [0 o] PLTLY]
P6%-maist 11.9.2023 1492003 LD (5095
Fe6%-mdist 102023 13102023 50 02578
P-6%-madia IOty 2023 15.11.2023 uso D4BE6
P %-mdist 1.2 2083 14.12.2003 (¥, s) (5048
6 S-maist 10.8,2024 16,1, 2024 LD VEARE]
Fb Skl 12.2.2024 15.2.2024 LD 05145
P Se-mdist 11.3.2024 1432024 %a] 05ig
P St 10ed. 2024 1542024 S0 051S7
P6 S-mdist 1052024 1552084 uso (5045
(00 P-B8G-mdist 1262023 1562023 HED 511
(M) P-E8%-mdist 10, 7.2023 13,2.2003 HED 511
(D) P-B36 - st 10.8. 2023 1582023 D 51162
(HIIDY P63 -mdist 11.6.2023 R0 HED 50835
(R0 P - rracil 10,10, 3023 13.10.2003 D 49849
(HIOD P- 6% - st (e B | 15.11.2083 HED A BREE
(HID P-6% - midist 11,12,2023 14.12.2023 HED 50815
(KD P63 - msdist 10,4.2024 16.1.2024 HED 5 1485
[HED PB4 - mdist 1223028 1522004 HED LRI
(B0 P-E3% - mditt 11,3.7024 14,3 2004 HED R
(00 P-6r9G - mdist 10wt 2024 154.2024 HED 5.1406
(HID) P-6% -mdist 1052024 1652024 HED 50052
! Seerote 5
LIBS flua) Strategy SICAY - income Sustainable (USD) Arvwal report and sucited financial statements az of 31 hiay 2024 T8

The notes are an integral part of the finandal statements.

280/537



EDINETOOOO
O00OO00O000000000000040d0(e31583)

UBS (Lux) Strategy SICAV
— Income Sustainable (USD)
Three-year comparison

1400443 m B2 024 98725 93 TER4TISY

08000 3.9000 35000
TEl assed value per shese in LSO 6073 297.05 5737 161,34 5 833 586,38
Iwue and redempbion prce per share n USDH G073 297.06 573716134 5838 58688
Shares outitanding 15997 8150 8 &58. TR0
Mel assed valoe pir shane (n LSO 1m.7a 10253

Issue and redemplion price per share in LSD! .78 10253

Snares ousancing 8 6457550 13 193.7680

Mgt ased value par thare in HKD 104,13 102228
15500k el MECHETIELION PRCE pir share m HKD! 10143 R vrade:

AR B2 IR0 492 9518190 547 6283330
Toel assed value per share in USD 1210 1488 N7.ah
Iggu and redemgbon pRoe pir share o LSO 12110 114,88 117.40

Shaned oulaanding 21 962 5710 32 0849830 33 (39,1680

el assed value per share in USD 10968 10451 10702

Iwue and redengrtion prce por shisre in UED! 109,68 104.51 10T.02

B 355 8380 o9 $35.3680 75 514, 3050

il it value plbr share in LS 12248 MBS 1144

Igue and redempbion prce per share n US0° 1i2.48 1555 11744

Shares pislanding 1 0063240 1 0063240 2 1762880

el a55e vl Pl shiae in USD 108.05 102494 10510
Issue and redemgbon proe per share n LS00 108.05 10294 105,10
' S el 1
¥ Firgdh AV 1T 02022
Performance

Currency 102372024 202272023 L0 20EL
Chats K- 1-acc UsD 5.9% ~1.7% -B1%
Class PG5 -mdist 1 e] 545
Chass (D) PB%-midis HED 5.3% - £
Class Peagc s 5A4% 2% B5%
Chass Pockst 5D A% 2% B5%
Clasg Q-a00 usD 6.0% -1.6% -B 0%
Chaw Ot 5o 65.0% -1,6% B0%

Historical performance s no indicator of curment o future pedormaance.

Thie patferrnarde dala does not take socount of ary commmsdons and costs changed whien subsoribeng and redeeming shanes
The performande dala werk nol aucited,

Thie surfund has no benchmark.

LIBS flaax) Strategy SICAY - income Sustanable SUSD)  Annust report and audited financal statements o of 31 Moy 2024 FES
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Report of the Portfolio Manager Structure of the Securities Portfolio

After starting the finandal year with posithe economic figures,  Gregraphicsl Breakdown as » % of net nssets

which led 1o an increase in global equity markets, it became Limembourg ar.0e
clear that long-termn interest rates would stay higher for fredand .96
longer, patentizlly leading to a hard landing, Consegquently, Linsted Sdates [
global markets comected. However, thanks (o positve signals TOTAL 59,10

fromm major companies a5 well 25 the labor market, sentiment
improved and markess were able to recover, Starting in 2024,

companies published solid eamings and inflation starved Economic Breakdown a3 n % of net assets

1o moderate, The finandal year ended with strong market et funds .00
momentum, a5 technology-driven companies, induding Al, Firanoe & holding companes 03
caused optirism among investors. TETAL 5510

Over the financial year, from 1 June 2023 to 31 May 2024, the
sublund generated a positive pedonmance. In some manths
the defensive equity style in this strategy paid off, That being
said, it was ESG Equities which were the main divers of the
pasitive performance on the equity side with E3G Improvers,
Engagemer! and E3G Leaders being the top contributors. In
Fixed Income, LUSD Corporates as well & Sustzinalde bonds
and Global High Yisld contributed the mast,

LIBS fluw) Strategy SICAY - income Sustainable (USD)  Anruad report and audited finandal statements s of 31 May 3024 T4
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Statement of Net Assets

usD
Assets 31.5.2024
Irveshments in seoJntes, 005t 349 982 48010
Irvetments i secutiss, unmaleed apprecatesn (depricaton) 45 519 68826
Total wrvestments in sesntes (Note 1) 395 512 16836
Cash atbanis, depodits on demand and deposit accounds 5714 12456
Ciher bquid assels Magng) 3131 16860
Fergnabie on o sales o 1) ELERF AT ]
Recervalie on ubsonpbong 15860
Receivalbie on dividends T8 82920
Oty assets 3210066
Cither rece vables 1 7% L2367
Unrpalied gain on finandal futures (Mote 1} 81936492
Unrealized gain on fonward foresgn eechang e convacts (Note 1) 748 355.05
TOTAL Assats 40 551 181,21
Linbilities
Uinredlited loss o Swegs Wote 1) -20 001 51
Payable on seounties purchases Note 1) B 42150
Payabie on medemplicns -10 (28 4R
Frowvisions Tor flal fee (Note 23 <404 09537
Peowrrdatnid o 10k d° sbonfirment (Nole 30 -11 38628
Testal prowisions 115 481 65
TOTAL Linbilities 4151 93514
LIBS flu) Strategy SICAY - Systematic Allocation Portiolio Defensive (LISD) Annual report and audited finencial statements a3 of 21 May 2024 BB

The nctes are an integral part of the finandal satements
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Statement of Operations
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usD
Income 16.2023-31.5.2004
Irterest on bgued asseis b S03 7L
Cenderids FeE23 7Y
MEL income on securTies lendng MNote 16} 22 303,65
Cither income (Node 4} 205 23667
TOTAL Income 1499 567.77
Expenses
Elat foe (Mete 2) -5 I8E D02 50
Taxe & ybonnen ent (Note 3) -03 32550
Interest on gash and bank cvermdrafy 1610315
TOTAL expences -5 554 53223
Net income (loss) on investments -4 V55 JB4.46
Realized gain (loss) (Nots 1)
Reaized gan (o) on markel-priced Seounties withoul ogteons 13308 379.63
Realized gain (o) on vield-evaluated smourtlies ard maney market nguments 644 61461
Reahzed gan {lods) on fnsnceal Tutunis I 461 093040
Reafzed gan (los) on fonward foreign exchange contracs 1931 809
Realized gan {lods) oh seips 33306702
Realized gan (ces) on foreign exchange -3 795 55361
TOTAL realized gain (loss) 11030 7EE.76
Net realized gain (Joss) of the financial year £ 984 42430
Changes in unreslized apprecistion (deprecdation) (Note 1)
Lnrealized apprecialion (depreciation] on market paced secusntes wilhout oplions 24 878 33658
Unreslined appreciation (deprecation| on vekl-erluated sscurliss and monsy marke? instnamsents G270
LUinrealized apprecation (deprecaton] on finanoal fulunes 1 509 446 49
Unrealized appreciation (depreciation) on forsard toreign sechange montrads 4 628 Tagé
Linreslized apprecistion [Seprecution) on owaps. S 23 747 29
TOTAL changes in unrealized apprecintion [depredation] 32 002 06E27
Met increase (decrease] in net asets ot 8 result of operations 18 TB6 40157
LIBS flu) Strategy SICAY - Systematic Allocation Portiolio Defensive (LISD) Annual report and audited finencial statements a3 of 21 May 2024 as

The notes are an integral part of the finandal matements.
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Statement of Changes in Net Assets

el a55ets a the beginning of he finandal year 516 321 32656
Subsonplicns 7945 25326
Redempbong -155 773 48529
Total net subsmptions redermplions) 147 2863103
Cevidend paid <4219 94503
et incorme (ossh on nvestments = 055 364456
Tetal reakzed gan foss) 11 039 73876
Tetal changes in unreakzed appreciation (depreciation} 32 00206837

L irsTie (e D) i it Astels a5 a redult of opiraton 33 986 49257

Changes in the Number of Shares outstanding

Class E-1-aee

uriber of shaeps cutslanding a1 the beginnmng of the Snancial year 1.9000
Teurvier of shiares issued 00000

uriper of shares outstanding a1 the beginning of the Snancal year 531 4917800
Tourvr of shares 1550 2 989.0000

Mumiper of shares redeemed =151 §r3.8580

Pa%-mdirt

Murrier of heres cutnanding a1 the beginnng of e Snancal war 55 0635740
Mumier of shaees issued (L0000

Murter of sharps redeenmd 12 646, 3000

Class Paarr

MNurrier of sheees outslanding a1 the beginning of the Snanceal year 1 335 1110590
Mumier of shares issusd o 6 30

hurrier of shares redeemed 426 3411350

Class [EHF hedged] P-acc

Nursbrer of sharwes outflanding a1 the: beginning of the Snancal yeer 242 9713390
urtler of s iigid 15 470 M0

<150 BAT 1580

A L

Murviser of shares redeemed

Class T ik hedged Pace
MNumer of shaes cutsianding a1 the beginning of he finanoal year 18 (ra.gze0
Murber of shirws isusd 1 8518210

MNurser of shaees redeemed 174 4337220

(G hedged) Pate

Mumier of shares cutsianding ai the beginning of he financal year a7 55680
Muriber of shiees i3sued

Numiier of shares redeemed

LUBS flu) Strategy SICAY = Systematic Allecation Portiolio Defersive (USD} Anrual report and audited finandial statements a5 of 31 May 2024 o0
The notes are an integral part of the finandsl statements
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Class 15GD hedged] P-arc
Murrier of shares cutflanding a1 the: beginang of the Snancal year 32 484 020
Murver of shaes issued o000
Nuriber of shares redeemed 5 3336900
Class [5G0 hedged) Pamdist
Mumber of shires cutstanding al the beginnng of 1he Snancial year 28 18,9060
urvier of shaces issued 0000
reumber of shares redeemed 12 3813050
Number of shares outstanding at the end of the financinl year 16.337.6010
Class 0% st
Murvier of shares catslanding a1 ihe beginning of 1he Ananoal wear 141 563.3010
Murier of shaees isusd 19 2366020
Purmier of s s ridiemad -13 6347000
Number of shares outstanding st the end of the ' 8 1202120
Class Geace
Mumrier of shares catslanding a1 the beginnng of the Snancial year A64 4733540
hurrber of shares issusd 241267380
Muringr of Shares ndiemend -132 3B2.1190
Class (CHF hedged] Q-nee
Number of shares cutslanding a1 the beginning of 1he Snancial year 142 8754800
Iumiser of Shirps gl 3793540
Murvier of shames redeemed - Lﬂﬁdﬂ.ﬁlﬁﬁ
Class (EUR hedlged) Q-ace
Numiber of shares cutilanding al the beginning of 1he fnancial year 293 aE0 080
Murier of Sl idd 8017420
Mourvirer of shaees redeemed 37 786000
Number of shares outstanding at the end of the financial ysar 206 4751100
Class (GEP hedged] G-arc
Purvier of shars cutslanding a1 the begnaing of the Snencal wsr 51 3130470
Mumber of shares issued 3 6316330
Murilér of dhire s redboméd -5 333 1640

S e Sy P Al BT T e T W e achal e . )_ML!'IH'.!:
Class - {560 hedged) Qamdist
Murriber of shass catslanding 21 the Degenamng of the Snsncal pear 103 424.2580
Murvier of shaves issued il ke ]
muriler of thares redeemed -32 Mi040T0
Maonthly Distribution’
UBS [Lux) Strategy SICAW
— Syetematic Allotation Porttelio Detensive (USD) Ex-Darte Pay-Drate Curreney Amount per share
ok Sgermadisl 12.6.2023 1562023 5o 027
P Siemist 1072023 13,7.2083 (£.7w) (¥
Fd 8-t 08,3023 1582023 st n2enl
Pk -l 11.9.2023 14,9203 LD 02775
Pk Sgmmmaist 0102023 13102023 LD pang
' See note 5
LIBS flue) Strategy SICAV = Systematic Aflocation Portfolo Defersive (LSD} Annual report and sudited Binancial statements as of 31 May 2024 1

The notes are an integral part of the finandal statements.
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LES (Lux] Strategy SICAY

— Syetematic Allotation Porttolio Detensdve (USD) Ex-Dirte Pay-Drate Curreney Amount per share
P ermisl VL 03 15011, 2023 {1."s] B26T5
P Se-rachigl 11.12.2023 14.12.2023 uEn 240
P Skt 10,2024 16.1. 2004 ('] 02805
P S-nachist 1222024 1522024 LD n2e1s
P S-St 11.3.2024 1432004 LD 02830
Pk Spemachist 1k 2024 154, 2004 (F:ia] 02876
P -kl 1052024 1552004 usn OZBEY
(HICD) P-0% - mddt 12.6.2023 1562003 HD F ]
(0 3% -t 10,7.2023 13,7.2023 HED 416
(00 P %6 - et 1082023 1582003 HD 21901
(P00 P-4 36 - et 11.9.2023 1492023 HED 21613
(KD P-2% - et AT el 131002043 HED 1088
(MK P-4%-mtit 10L19.2023 15112023 HED 26622
(HID P-2 %6 -t 223 14122023 HED 2r4
(I P8 it 1002024 16,1202 HED L7851
(P00 P 8-l 12.2.3024 15,2 2004 HED 21538
(HED) P-43% -mdist 1130024 1432004 HED 18178
(00 P28 -t 104, 2024 1542024 HED 18623
(D P-2 %6 - it 1052024 16.5. 2004 HED £
(G0 hedged) P-mdist 1562023 062003 G0 (RE ]
[5G0 hedged) P-mdist 11.7.2023 20,7.2023 G0 013
(260 hedged) P-mdigt 16,8,2023 B ple=] 09302
(G0 hidged) Pt 15.9. 7023 H09 2003 G0 o126
[5G0 hedged) P-mdisy VA0, 2023 159.10.32023 G0 01260
(G0 hedged) P-midisy 151103023 FO11.2023 sG60 L1rre
[5G0 hedged) P-most 15.13.2023 20122003 SG0 LIgz
[5G0 hedged) F-mdist 16,1, 2024 19,1.2024 G0 01855
(G0 hedged) P-mdist 19.2. 2024 fade e et 6D L1BGA
[5G0 hedged) P-mdist 15.3. 2024 pink e o e a] [EREHE]
(G0 hedged) F-mdist 154 3024 18.4.2004 G0 L1801
([5G0 hedged) P-mdst 16.5. 2024 2152004 SaD (R RE 1
% -mdit 1262023 1562023 (K] 028
A% -mdut 10.7.2023 13,7.2033 [£-4x] [+ ]
- %t 1082023 1582003 ush 03026
0-4% dist 1192023 1492003 (] (2536
Qra%-mdist B 10,2023 13102023 L0 02928
-3 ¥a-rndest Ikt am3 1510 2083 usn OEsas
O-a%-mdist UL e 14122003 [E.'e] 02953
-4 %-mdist 1012024 16.1.2024 uEn 03026
2% -mdist 1220004 15,0 20 (] 03038
Cra%-mdist 11.3.2024 1432004 Lo 03055
- %8st 10 2024 1542004 LD 030G
Cr-a%-mdist 105, 20284 15952004 (£.] [V ]
(300 hedged) C-rdest 15.6.2023 062083 SG0 (R E]
[5G0 hedged) G-mdrt 17.7.2023 2072003 G0 013
(G0 hedged) O-mdist 1682023 B0 o] o133
(560 hedged) C-rdist 1552043 W G0 FRELLS
UBS flu) Strategy SICAY = Systematic Allecation Portfolio Defensive (LS} Anrual report and audited Finendal statements a5 of 31 May 2024 92

The notes are an integral part of the finandal statement:
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WEBS (] Strateqgy SICAY

— Syetsenatic Allpeation Portiollo Deteneve (USD) Ex-Dte Pay Date Currenty Amount per share
(5G0 hegged) G-mdist 16102023 19102083 SG0D 0.1l8%
(G0 hedged) O-rdit 15.11.2023 0182023 G0 g4
(500 hedged) O-rdist 15022083 2002083 pire] L1856
(560 hedged) G-mdist 16,1,2024 19,1, 2024 G0 01501
(G0 hidged) O-mdest 15,2 2024 0.2 2004 sG0 L19%0%
[5G0 hedged) G-nndist 15.3.2024 300 G0 IR g
(S0 hedged) C-rdist 1542024 1842004 sG60 L1595
(500 hedged) O-nndist 16.5.2024 2152004 e eRE g
LIBS flud Strategy SICAY - Syitematic Mllocation Portiofio Defensive (USD} Anrual report and audited firencal stastements a3 of 31 May 2024 a3

The notes are an integral part of the finandal statements.
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UBS (Lux) Strategy SICAV — Systematic
Allocation Portfolio Defensive (USD)
Three-year comparison

151N 31,5 20248 35,2003 %2022
L Baats i USD MHSQZH.EII 515!21325_‘& 326 611 00070
Shangs oystanding [ 1.9000 8,3000
mmmwmmm 5 748 965.83 525005175 5402 30038
| indm:i- P share n LD 54181588 Sesdin1.7e Sl 0038
mudng = 282 6009230 31 491, Fazp T2l 962 2800
el asepd vakie pir shaee in [ B86.00 3206 B89
Iprilﬂmhm‘ : ] 8543 3206 8ee
e = ey o, e
ML agied value per share in KD 855,66 anroa BB0EE

15500k el MECHETIELION PRCE pEr share m HKD! B54,45 B70a 880566

917 515 866D 1 335 1 1L0590 2 768 BEZ 5230
el assed value per share in USD 113.00 10361 16706
Iggue and redemgbon pRoe pir share n LSO 112.54 103.61 107.06

Shanes oulaanding 07 552 8330 B42 A71.3290 1 0%z 8369810

el assed value per share in CHF 3.7 504 45,56

Isue and

$hares puisiancing SAG 1628730 719 0783240 1053 FH7.A300

redenipion price por Share in CHE 93,14 a504 9556

L et v plr shane in EUR 98.1% 91,59 9114
Igue and redemgion prce per share n EURY aam 9159 4714

C]

Shares pilslanding 61 7343000 a7 2065690 G4 4875580

P, Bose value ple Shidee in GBP 105,37 9695 1042

Issue and redemgbon proe per share n GBFY 10522 695 10042

Shanes oulstanding 7 1503920 2 4840020 4B 625 8540

Mel el value per share in SGD 108,31 1005 105.00

155 B rediniplion prge per dhare n SG0° 108.16 100as 10500

TEL B50et valul per shere in 560 9316 a0 100
Isue and redemption prce per share n 5G0° 3.0 B850 . 00
Shires eulstanding Ar 1200 141 S68 3010 169 381 4560
TEl aseel value per shese in LSO 93.00 8817 8416

I and redempbion prce per share o USDY au.ar ez 6

Shares cutstanding ' 456 533.0030 464 628 3840 600 3235590

et asiet walue per sharg in UBD 11817 10766 11054
Tgsie and redemotion prRoe per share n USDY 118.00 10766 11054
LIBS flad Strategy SICAY - Systematic Allocation Portlolio Defersive (USD}  Anrual repart and audited firarcial statements as of 31 May 2034 Bd
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15IM 3152004 31.5.2023 3152082

103 05180
Bl 305 vl Pl Sk im CHE 9754 9253 98 66

e recdermpion pRce per share n CHE 9740 9253 G466

- i g

Shares cutstanding B - 2064757100 293 460.0680 553 5012150

ML a5ie value Pl shisfe in EUR 102,66 9518 100,31
Issue and redempbion prce per share o ELRY 102.52 95.18 1063

mmm:lng 2012 8160 51 3139470 58 351'.31
el awsed value per share in GEF 109,65 10024 103,20
Igani and recEmglion prce plr share o GEP 109.50 10024 104,20
Sharés oulstanding H 138810 103 424.2580 88 1178020
el assed vadue per shase in 560 5,78 a0 56 2§
Iiwue and redempbon pice per share n 5G0° 95.65 P0.56 ECED
! Sae rote 1
Performance

Currency 2023024 202272023 L0207 20EL
Chaes - 1-80C D G4% -2.8% -5
Class P S-rdist (1 e] 89% 3.2% 8%
Chass (HED) P-4 %-nndisy HED a.8% -14% ]
Class P-aoc D 8.9% <1.2% -B8%
Chaw {CHF hedged) Pagr CHF &,65% 3% ~10.0%
Chys (EUR hidged) oo EUR 1.0% 5.7% -58%
Clas (GBF hedged) Pac Gar #5% 2% “5.0%
Chats (SGD hedged] P-ace G0 1.2% -3,9% -Ba
Clam (560 hedged) Pmdist pic=] ER L -3.9% B
Chast -4 S-mehisl LED Q6% 2.6% -B3%
Class Qang (0:1n] $E6% 2.E% B 3%
Chass iCHE hdged]) Q-ace CHE %.3% 62% Sa%
Chass {EUR hedged) G-ace ELR 17% 5.0% W%
Class (GBF hedged) Q-acc GaP 9.2% “18% Bt
Clast (SGD hadged} O-rdist G0 LR-E -A.7% -B2%

Fetoncs petoemance & no indicator of curner of fulure pedormance,

Thie performarde dala does not take soosunt of ary comness ons and costs charged when subsonbing and redeerming shares
Thie pirferrmars dila Wit fol sidted.

The subrfund has no benchmark,

LIBS flad Strategy SICAY - Systematic Allocation Portlolio Defersive (USD}  Anrual repart and audited firarcial statements as of 31 May 2034 BS
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Report of the Portfolio Manager

After starting the finandial year with positive economic figures,
which led o an increase in global equity markets, it became
clear that long-term interest rates would stay higher for
longer, potenitally leading 1o a hard landing, Conseguenty,
global markers comected. However, thanks to positive signals
from major companies as well as the labor market, sentiment
improved and markets were 2ble 1o recover. Starting in 2024,
companies published solid eamings and inflation started

1o mocierate. The finandal year snded with strong marker
momentum, a5 technology-driven companies, indueding Al,
caused optirism among investors.

Over the finandial year, from 1 Jume 2023 1o 31 May 2024,
the subfund delivered a positive performance. Within equi-
ties, Developed markets such a5 USA o Europe contributed
the most, whereas in Fixed Income it was mainly High Grade
bonds and Emerging hiarkets. However, altemative strategies
such as Hedge Funds, Risk parity or Commaodities also paid off
this year,
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Structure of the Securities Portfolio
Geegraphiral Breakdown as s % of net pssets Econamic Breakdewn &5 8 % of net assets
Lunsemboiem 63.92 rvesirnent funds &1 14
Irwlarsd 25,89  Hnarge & holdng companies 882
Uinited States 287 Countnes & ceniral govennments 28T
Japan 107 Banks & credd instiutions 3
Linited Kmgdom 73 Phamsaceutoals, cosneebcs & medecal producls 054
Canada (56  Efectronscs & semiconducions aar
Framce 0.5 Petroleumn .26
Swatzeriand 04T FSurance &.23
Germarny 040  ‘vehides .22
Ausireha 034 Inberel, Softeare & T wraces 134
Thie hetheriends nar Energy & waler uply 8 1]
Sr— 018 Food & whtdmks 016
Saen oS Chrrcals 16
Span 012 Telscommunications 115
Ialy .10 Mecharncal engnienng & indusinal equiprment 0.14
Heng Keag 009 Trathe & irensporiaten RE}
Sngapon (.06 Muscellneous SENACES [T
Finland oS Baalghrg inciustry & matiriak o
Belgiim (s Efecincal devices & components AL
I5rae] [FR L] Tober oo & aloohol oo
haraay 003 Aeted trade, depariment stone 0.0
New Zealand G0 sdscellanecus trading companies ol ]
A [FR ] Wirnng, coal & s i)
Foriugal 1& AEnospace industry (L
TOTAL 0764 Rial Eqrate 5L k]
Graph: ditagn, publshing & miedia 0.0
Hon-ferrcus melats Qb5
Tetiles, garrmald & leathir goods 0,08
Vancus capiial goods (i
Biotechmology Lo
Precuwd metald & (tondd 51+
Lodgng, catenng & lesure (o
Mreellaneous mon wmer gond o3
‘Watches & jeweldery [l ]
Fonritry, paper & pulp products 00T
Computer harbwarg & nebaork equipment prosdens 0.0z
Rubber & tyres o] nd
hmcellaneous urclasafied compan et el
Healthcane & sooal Seneces 1]
TOTAL G764
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Statement of Net Assets

usD
Assets 31.5.2024
Irwe sl m seoJntss, oo 213 781 61361
Irvetments i secuitiss, unmaleed apprecatesn (deprcaton) 43 552 L8403
Tertal ervwestmnienits in Sevusntes (Note 1} 262 344 201 64
Cash a1 banis, depodits on demand and deposit accounds 44421280
Ciher bquid assels Magng) 900 16836
Fergnabie on o sales o 1) 25363846
Recervalie on ubsonpbong 416933
Recenabie on dividends 155 311,44
Oy assets 5 ED0T7
Cither rece vables 1 7% 35603
Unrpalied gain on finandal futures (Mote 1} 959856518
Uinrealized gain on fonward foresgn echang e convacts (Note 1) 194 #5851
Linbilities
Uinrelined loss o Swegrs Mote 1) -11 954 60
Payable on seounties purchases Note 1) -161 342.28
Pambie on medemolions 106 15598
Frowvisions Tor flal fee (Note 23 315 42540
Petwdatnid o 1od & sbanfirment Nole 30 16 10811
Testal prowisions 331 53351
TOTAL Linbilities 611 48537
Mot assets at the end of the finandal year 270 BT BOR LS
LIBS flu) Strategy SICAVY - Systematic Allocation Portiofio Dynamic (LUSD) Annual report and audited finandal staterments a3 of 31 May 2024 114
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usD
Infome 16.2023-31.5.2024
Irterest on bgued assels 427 FHLES
Cendenids 131838848
MEL income on securTies lendng MNote 16} 34 M98
Cither income (Node 4} 51 63546
TOTAL Income RIZEIET
Expenses
Elat foe (Mete 2) 3903 71268
Tae dfabonnement (Note 3) 104 66778
Ciher commisiions and Tees (hete J) w1 871.31
Irileresl on cath end bank overdralt -40 Db4.99
TOTAL mxpenses -4 087 376.76
Het income (leds] on invertments -1 254 T60.45
Realized gain (los) (Nete 1)
Realied gain (loss) on market-priced setuntiss wathoul options BP0 550
Reshzed gan {leds) on wild-eealuated Sroursties ard monby market @ Suments 707 1813
Reafized gan (los) on insnoal futunes 353652782
Realized gan o) on fonward fomign exchange contracts 1 00R ka6
Fealized gan (ow) on swaps 188 12696
Reahzed gar (o) on fore gn exchange -§ 652 664 69
TOTAL realized gakn (loss) 21 717 21678
wet realized gain (loss] of the financial yesr 19 462 656.34
Changes in unrealized spprecistion (depredation) (Mot 1)
Unreslined appreciation (deprecation on market-paced souibes wilhoul cplions J0 T0E 244 4
Linnealized apprecation (Seprecaton} on yiekd-evakuated Shourlies and Moy markel insYumEnts 87 247 48
Unrealized appreciation (depreciation) on finanoal futunes 1794 37429
Unreslined appreciation rﬁﬁ:uw}m foradrd foreign sachangs contract 1203 164.29
Unrealized appreciation (depreciation] on swaps 503 5720
TOTAL changes in unmealized appreciation (depredation) 24 294 30252
Net Increase idecrease] In net assets as 2 msult of cperations 43 758 SSEBE
LIBS flu) Strategy SICAVY - Systematic Allocation Portiofio Dynamic (LUSD) Annual report and audited finandal staterments a3 of 31 May 2024 115
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Statement of Changes in Net Assets

el 35565 a1 the beginning of he finandal year 293 156 12744
Subsoniplicns 5800 30529
Redempbong <72 497 387.75
Total net subsmplions redermplions) -B5 687 041 46
Cwvidend paid A58 19518
et income (el on mvestments -2 254 TEDA%
Tetal reakzed gan foss) AR
Tetal changes in unreakzed appreciation (depreciation} 2 204 3052

L s (i D) i it AsSerts A5 & redult of opdratond 43 156 953 86

Changes in the Number of Shares outstanding

Murer of shases cutflanding a The: begannmg of 1he Snancal year

Turvier of shares (sued

' ] [EUR hedged] K-1-ate

humier of shares outstanding a1 the beginning of 1he Snancial year 5.2000
Tuurrdrer of shares 1ssued o000

Mumiper of shares redeemed 12000

Pa%-mdirt

Murrier of dheres cutnanding a1 the beginning of 1 Snancal war 111 682 9000
Mumizer of shaees issued 80630

urigr of shasts redepmed <12 1754430

Class Pt

Mumiber of sheees cutslanding a1 the beginnng of the Snancal year &30 170:8430
Mumier of shares issied 5 4787150

-154 8465790

e hehe il
[CHF hedged] Pacc
Nursibrer of shares outflanding &1 the beginning of the Snancal yeer 37 429 BOSD
huritier of dhired 1igued T 18430

Murvizer of sheres redeemied -5 954 4970

(EUR hedged) Paace

MNumier of shares cutsianding a1 the beginning of he finanoal year a 1Al
Nurrber of shirws iisusd 12195850

MNurser of sheees redeemed <73 1350000

(6P hedged) Pace

Mumber of shares cutslanding ai the beginning of he financal year 12 4706550
Muriber of shaees issued

MNumier of shares redeemed

LIBS flu) Strategy SICAV = Systematic Allocation Portiofio Dynamic 1USD) Annual report and audited finandal staterments as of 31 May 20024 1186
The notes are an integral part of the finandal statements
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Class 15GD hedged] P-arc
Murrier of shares cutflanding a1 the: beginang of the Snancal year 40 548 5L
Murver of shaes issued o000
Numtber of shares redeemed 13 2131130
Class Q-4 midist
Mumber of shires cutstanding al the beginnng of 1he Snancial year 57 919,5490
urvier of shaces issued 0000
reumber of shares redeemed 25 218.6030
Number of shares outstanding at the end of the financinl year 32 700.9460
Class Qe
Purviser of shares outslanding &1 thi beginning ef 1he Snancal year 340 754 7200
Murier of shaees isusd 9 361,700
Purmier of s s ridiemad 55 9500430
Number of shares outstanding at the end of the : 320 1863810
Class {EHF hedged) Cuace
Murviser of shares catslanging #1 the beginning af the Snanceal year 148 417 8380
hurrber of shares issusd & BA7 75D
Muringr of Shares ndiemend -50 GBS TTD
Class (EUR hediged] Q-nee
Nurrber of sharps cutstanding 2 the: beginning of 1he Snancal year 97 447 3250
Iumiser of Shirps gl 00000
Murvier of shames redeemed - 8 G100
Class (GEP hedged) Goace
Numiber of shares cutilanding al the beginning of 1he fnancial year 14 124 856D
Murier of Sl idd 0LR000
Mourvirer of shaees redeemed 3 FE 0930
Monthly Distribution’
LIBS [Lux) Strateqy SICAY
= Systematic Allocation Portiollo Dynamic (LSD) Ex-Dite Pay-Datw Currency Amount per share
P SE-ntachigl 12,6.2023 1562023 =D nIe
Foid Sl 1072023 13.7.2083 (0, %] 030
P S-mchi 5L 8. 2023 1582083 (1] 03z
Pk Smlisl 11.5.2023 1892023 o [LEIFE
P-d S-miachnl 010, 2023 13102023 (W) el -4
P Se-mdist W S 15102023 uso (2839
PdB-nihin 11,12.2023 14.12.2023 LD 02%as
Ped F=mivchisl 1032024 16.1.2024 5D 03034
Pk Semisl 12.2.2024 15.2.2024 (£.4e) 032s
P - rtachisl 11.3.2024 1432034 usn o3znr
Pod Sg-mahist 16 2024 15.4. 2004 UBD 0395
PdSi-mchst 1052024 1552024 Lo 03224
-5 st 12.6.2023 1562003 LED 030
A% it 1072023 13,7.2023 (0] 03
! Bee rote B

LIBS flu) Strategy SICAVY - Systematic Allocation Portiofio Dynamic (LUSD) Annual report and audited finandal staterments a3 of 31 May 2024
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UBS [Lux) Strateqy SICAY

= Systematic Allptation Portfolio Dynamic (US0D) Ex:Darte Pay:Date Currency Amount per share
-5 et 1082023 15.82023 usD 0329z
C-a% mdit 11.9.2023 e R0 5o pang
O-4% midist 10102023 13102023 LeD oAt
-3 -mdist L1 B e ] 15.11.20%3 D 03633
% maist 1122023 14122023 LD 03139
-5 kit T0uh. 2024 16.1. 2024 (0 ] 03250
Cra%-maist 12302 1522024 (E.w) MEFEE
O-2% -mdst 1132024 1432004 (K] 03376
QA% mdest 104, 2024 154.2024 D 03ar2
A% et 1050024 15.5.2024 LD 034
LIBS flu) Strategy SICAY - Systematic Allocaticn Portfolio Dynamic IUSD) Annus report and audited finardal statements as of 31 May 2024 118
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UBS (Lux) Strategy SICAV
— Systematic Allocation Portfolio Dynamic (USD)

Three-year comparison

151N 11.5.2024 31.5.2023 52022
Met assets in USDH 270857 80866 243 356 127.40 429 108 307.05
Shanes ousianding 55750 7.8930 8.2000
Mot assel valup pr share in LSO 6678 483.46 5657 13539 587734478
I aned redemglon pooe pir share in US0 G ATE 48345 5647 135.39 5877 380,78
Shares oulstanding 40000 5.2000 6.7000
het asset vabue pr sharw in EUR 3422 99381 757396551 3151 1Al

15k and redemption prace per Share n ELRY 3427 99381 2973 96551 3151 rar 42

Shired curstanding 59 536 5150 111 682.9000

THEL 35561 value per share (n USD 93,69 aa.07
Iue and redensgprtion price per share in USDY 9863 BAC?
Shms 631 202 9790 B30 V70,8430 1353 3501370
et assed walise per share in UBD 126,67 L2 11533

I aind redemgrion prce per share n USGY 128,67 L2 11533

Shares outstanding . 254 6. M0 97 4258080 350 102 5870

el asset walue per shire in C4F 106.50 9816 10761

Ieauk and redempbion pRoe per share a1 CHFE 106.50 95,16 10261

C]

100 287 TEID 182 193,010 255 356.9080

el 3556l value per shaee in EUR nzaz 9799 10432

Ik and redemplbion prce per share n ELRY 11247 9199 1042

W0 02 8810 12 370.6650 19 1539720
el aseed value per share in GBF 11491 10328 108 3%

I3 and redemgon poce per share n GBP 118,51 10328 1039

Shares outstanding 36 a3 a0 &% G5 A5E0 LERLEEAL

el aased walu per shine i SG0 121.78 tora3 11273

Isue and redemplion pRce per share in S5G0° 143.78 10753 nem

Shares cuAstanaing 32 7003460 919,590 ;

et ageel value pr shaee in LS0 104,98 2213 W

Issue and redemglion price per share n LSDH 104,14 8313 s

Shates cutstanding ' 320 166 3810 240 7547200 435 775.2180

Toel 2l value per share in LSD 1381 nrgs 12003%
Iaae Bl rechermgbion prce pir shane o USDY 131 AERA ) 12039

Shares sutstanding 102 394 4250 148 417,380 207 9873870

Pied assed wakie per shane i COHF 1302 oo 16713
Ime and redemplion price per share in CHE' 1132 100.21 W03
LIBS (L) Strategy SICAV - Systematic Alflocation Portiolio Dynamic (USDY  Annual repart and audised finandal statements az of 31 May 2024 11
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151N 3152024 31.5.2023 3152082
Shares oulstanding 78933 24590 97 347, 3390 214 3085510
L B0l vabe plr Snink in BEUR 11913 10318 1050
Issue and redempbon pRoe per share n ELR! 11413 10318 1040
Shanes oulslanding 10 3407730 14 124 3560 14 1396770
ML a5ae value Pl dhiie ir (B8 125.02 10676 11108
Issue and redempbion prce per share o GBF 15.02 106.76 1008
! S rote 1
Performance
Currendy 20232024 20222023 202172032
Clats K- -acc (L n] 17.1% A% 10 3%
Chs (EUR hedged) 1-1-acc EUR 15.1% 4 6% -11.4%
Chasss P-4 % -rndist B 16.6% -1.6% ~10.7%
Clags P-age (1 e] 15, 5% -3.6% =10, 7%
Clarid {CHF et} P-acs CHF 11.9% -1.3% S0 5%
Chii (BUR hirdged) Poace EUR 1488 -5.7% -1, 0%
Chass {GBP hidped) P-aoc GaP 16.1% A 7% =10.2%
Chass (550 hedged] Pacc G0 14,7% a.3% ~10.6%
Chay O3 He-muhifl LD 11.6% 2.7 -1000%
Class Qrace (1:s] 17.5% “2.7% =10L0%
Chas [CHF herdgied] O -ace CHE 12.0% -5.5% -1 3%
Class (FUR hedged) O-acc EUR 15.5% 535 =10 1%
Chass (8P hedged) Orace GAF 17.1% 3.5% ~10La %

Hestonical performance i no indicater of curment o futurg perdormance.

Ther performanee data does mod take scoouri of drry commisdons and costs changed wihien subscribeng and redesmng shirgs

The perfarmance data were nol Judied,
The sulfund has no benchmark.

Report of the Portfolio Manager

Afer starting the finandal year with positive economic figures,
which led 1o an increase in global equity markets, it became
clear that long-tenm interest rates would stay higher for
longer, potentially leading to a hard landing. Comequenthy,
global markess comected. However, thanks to positive signals
froem rnajor companies 35 well as the labor market, sertiment
improved and markets were able to recover. Starting in 2024,
companies pubilished solid eamings and inflation started

to moderate. The finandial year ended with strong market
marmentuim, as techralogy-divven companies, induding Al,
caused optimism among iInmeston.,

Ower the finandal year, from 1 June 2023 to 31 May 2024,
the subfund delivered a pasitive perfomance. Within egui-
ties, Developed markets such 25 USA or furape contributed
the most In Fixed Income it was mainly High Grade bonds
contrbuting, whereas the athers contributed flattish a5 well
as altermative strategies such as Hedge Funds, Risk parity of
Commodities.

LIBS flun) Strategy SICAY - Systematic Allocation Portiofio Dynamic (USD)  Annual report snd audited finandial statements az of 31 May 2024
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Structure of the Securities Portfolio
Geegraphital Breakdown as s % of net pssets Econcmic Breskdewn asa 3% of net assets
Irelard a7 2 Invgsirneni funds T
L miburg 25,08  Finance & holding companies 574
Uinited States 471 Countnes & central governments 471
Japan 316 Barks & oedn ingtilutions 208
Linited Kmgdom 227 Pharmsaceutcals, Cosmencs & medicall producls 1.60
Canada 164 Electomos & srconducions 111
France 1.63 Petrigum i3
Switzeriang .44 Ingrance 7
Germarny 1.2F  vehicles 66
Austraha 099 inteerd, softamne & |7 Seraces 163
Thie hetheriends 43 Energy & waler Supdly 058
r— 053 food & s dinks )
Saen 046 Chermicals 047
Span (.38 Telecommunications 45
Inaky .30 Mechanical engunesnng & nduitrnial equipenent 042
s Kong 026  Trate & trardporatien oag
Srgapome (8 Misellanecys SENES .35
Fintand 015  Buldng industry & materals 03z
Belgiim (12 Elecincal devices & components 032
I5rae] [FR L] Rurtad tradle, degartment s1oms o3
Nersay 009 Tobacce & akohal 031
New Zealand (s lisgellanecys trading companies 028
A [ER L] Ivhning, ool & 16 026
Fortugal Db Graphic desgn, publshing & media [0 3
Bedenida 000 Asrodpace industey 0.26
TOTAL O BS Rgal Egrane 2%
Hon-femous metals =413
Teacliks, garmibnts & leathir goodi 014
Vanous @pial goods a1z
Biglechnology 012
Predcud melal & Sondd 1z
Lodgng, catnng & lesure @
histeflaneols condumsr goods oa
Watthes & fewedlery i)
Forgty, paper & pulp poducts o7
Computer hardwarg & network equipment providers .06
Rubber & tyes 006
Migsilaneous undlassified companiss o
Healthcare & social senioes [ehr
Phetograghic & optics Qo2
Agricutiee & fishery 001
Emarorenental seriols & recying &
Packagng indusiry e
TOTAL TG

LIBS fluw) Strategy SICAY - Systematic Allocation Portiofio Dynamic (USD)  Annua report snd audited finandial statements az of 31 May 2024
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usD
Assets 31.5.2024
Irwe sl m seoJntss, oo 773 806 387,73
Irvetments i secuitiss, unmaleed apprecatesn (deprcaton) 181 507 68300
Tertal ervwestmnienits in Sevusntes (Note 1} 930314 08082
Cash a1 banis, depodits on demand and deposit accounds 16T 464
Ciher bquid assels Magng) T %26 36017
Reconabie on w@oses siles e 1) 91543753
Recervalie on ubsonpbong -1 e
Recenabie on dividends 355 32500
Chthur necefrabied 51381044
Unrealized gain on finanoal futures (Nete 1) 27881038
Unrialized gain on fonsard Toregn echange contacts (ot 1) 1299 551,65
TOTAL Assets 960 331 656.90
Lisbilitiss
Linrealized loss om fhaps Note 1) SE47333
Bank onerdrafl RE T
Payable on seounties purchases Note 1) 22943939
Faypabie oh Medemghcns -1 440 B50.85
Frowvisions Tor flal fee (Note 23 1 057 53036
Petwdatnid o 1od & sbanfirment Nole 30 -A4 6 AR
Feovisions. Tor othier comnassions and fees (Note 2 1 65749
Total prowsiong +1 104 B55. 75
Met acents st the end of the finandal year 057 497 50357
LIBS flun) Strategy SICAY - Systematic Allocation Portiofio BMedium (U53) Annwal report and audited finandial statements as of 31 May 2024 140
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Statement of Operations

usD
Income 16.2023-31.5.2004
Irterest on bgued assels 135% T0&34
Cenderids I0ED TIDEE
MEL income on securTies lendng MNote 16} B0 65339
Cither income (Node 4} 354 F6a%
TOTAL Income 4856 19628
Expenses
Elst o (Neae 20 12 847 TEOSD
Taxe drabornenent (Nate 3) 298 31865
Interest on cash and bank cverdraft 1 68 501 66
TOTAL pxpenses -13 314 SB0.BT
Net income (lossz) on investments B 458 18461
Healized gain (los) (Note 1)
Reaized gan (o) on markel-priced Seounties withoun ogteons 39 004 364.30
Realized gain (o) on vield-evaluated smourtlies ard maney market nguments 195391363
Reahzed gaon (o) on Sl Tutunis 741810212
Reafzed gan (los) on fonward foreign exchange contracs 41 711,94
Realized gan {lods) oh seips A01 347 51
Fealized gan (o) on foregn exchange - E
TOTAL realized gain (loss] 41 781 62170
Mot realized gain (loss) of the financial yesr 13323 437,18
Changes in unreslized apprecintion (depraciation) [Note 1)
Unrealized appreciabion (deprecuaton] on market paced seosntes wilhout oplions 76565 363.40
Unrealined appreciation (dprecation on vekl-wrliated scuriss and monsy marke? instnamsents 414 61269
Linrealined apprecaton [Sepnecatan] on finanoal fulumes 5114 481.50
Unrealized appreciation (depreciation) on forsard toreign sechange montracts TEIZ 18105
Unrealitd appretiition [Sepraciation] o wagt T 2 196691 38
TOTAL ehanges in unrealized apprecintion (depredation) 92 483 390,12
Met intrease [decrease] in net assets as 8 result of eperations 125 BO6 B27.30
LIBS fluw) Strategy SICAY - Systematic Allocation Portiofio BMedium (U53) Annual report and audited finandial statements as of 31 hay 2024 141
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Statement of Changes in Net Assets

el 35565 a1 the beginning of he finandal year 1 (35 B4 484 36
Subsoniplicns 2183487248
Rt o 07 744,78
Total net subsmplions redermplions) 200457 8728
Cevidend paid <3 700 9358
et incorme (ossh on nvestments -Babi 18461
Tetal reakzed gan foss) 41 781 62179
Tetal changes in unreakzed appreciation (depreciation} a2 483 390,12

L T (Hdria D) i ot Astets A5 a redult of opdratond 125 806 82730

Changes in the Number of Shares outstanding

Il'.-'l-lﬂ

Mumber of shares cutilanding a1 the beginnng of the Snancal year 05500
urviser of Shaces issued QL0000

Numier of shares redeemed Q0500

Numigr of shaces cutdanding a1 the begunmg of the Snancal year 19,2390
Tourvier of shares isued Ge000

Numizer of shares redeemed {7580

(EUR hedigedd] K-1-ace

hurmbier of shires outstanding a1 the beginning of 1he Snancial year 35000
Murnber of shares issusd 0000

Purnler of shared nideemend -1.5030

Class Ped % amifist

Murnier of sheres cutslanding a1 the beginning of 1he Snancal wear 7a2 696.3930
Murmizer of shaews issued & 7741030

MNumrier of shaees outslanding a1 the beginnng of 1 Snsncal yiar 105 569.3510

Murrber of shaews issusd 0000
A2 35830

Pt
Mumier of shares cutslanding a1 the beginning of he inancal year 2 526 5%.0M10
Rursber of shares isud 100 SED.EXID

Murvier of shares redeemed B2 904 2900

LIBS fLu) Strategy SICAV = Systematic Allocation Portiofio BMedium (USE) Annual report snd audited finandal statements as of 31 May 2024 142
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Class [HED] P-are
Mumber of shires cutstanding a1 the beginnng of he Bnancial yoar 143 184 5590
Murviser of shaees (ssued o000

Murvbier of shaees redeemed -3 067 950

nmm

fumber of thares cutilanding a1 the beginnng of 1he Snancil year 525 32,0950
Nurvier of shaces issued 0000

tumiber of shares redeemed 43 300

Class (CAD hedged) P.ace

THurvizer of shares outsianding 21 the beginning of 1he fnenoal year 213 630200
Mumier of shares isued 10 8140300

Peurviter of Shiares richienmed 52 913.8020

Class

Mumier of shares catslanting 21 the beginnng of the Anancal year 1 332 163.4700
Murier of shares issusd 10 6658230

Number of shares cutstanding a1 the beginning of 1he Snancial year 3T 00A.0T0
Murier of sheees (ud 5 1197380

urvizer of sheres redeemsd 25 (105610

Mumiber of shares cutilanding a1 the beginning of the fnancial year
Murriser of e i 17243410
Mumrzer of shares redeemed 12 6043550

. hedged] P-acc

Murrer of shares cutnanding a1 the beginnng of thie Snancial s 192 3057340
Mumirer of shares issued 6 (a3, 7l
heurvbiér of shires rediemed 36849, 11940
Class O-4'% amdlist
urber of shares outfanding 21 the begannmng of e fnsncal pear 110 1034240
Mumizer of shares issused 5 233470
hurber of shires redeemed -2 300 5000
Class (HID a5 -micdist
Murviver of shares cutstanding a1 1he beginning of 1he financal year 14 48 2550
fumber of shires iisusd 1 684, 7410

Numzer of shares cutslanding a1 the beginning of the financial year 851 ra910
hunibrer of shares 1isued P Siransn
Teurvier of shares redeemed 194 222 BESD
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Class (HKD) G-nre
Murriier of shares cutalanding a1 the beginang of the Snancal pear 59 261,381
Murviser of shaees (ssued o000
Number of shares redeemed 00000
Class (CAD hedged] G-ace
fumber of shires cutstanding a the beginnng of he Snancial year 83 4571720
Murvier of shaces issued 5 2094730
reumber of shares redeemed b B85S0
Class (CHF hedged] Qace
THurvizer of shares outsianding 21 the beginning of 1he fnenoal year 306 3403950
Mourmier of shaees isusd 2 3973530
Murmier of shaes ridiemed 832 176.2490
Class [EUR hedged) Quare
Murvier of shares catslanding a1 the beginning of the Anancal year FA7 S80.0540
Murrber of shares isusd 4 1860
Murriner of Shares nidiemend -1 535.4350
Number of shares outstanding at the end of the financial year 290 247.2900
Class (GEP hedged] Q-nee
Number of shares cutstanding a1 the beginning of 1he Snancial year G 8134590
Idumier of Shirpd 1iguid 3 002340
MNurviser of shames nedeemed & 1%3.1060
Class [SEK hedged) O-ace
Mumiber of shares cutilanding a1 the beginning of the fnancial year 25 3450210
Muier of il cidd 00000
Murvirer of shares redeemed & 715170
Number of shares outstanding at the end of the financial ysar 16 6336040
Class [5G0 hedged] Gearc
turvier of shars cutslanding a1 the beginning of the Snencal wsr 163 072 9270
Mumber of shares issued CHE000
Murilér of dhives redbeméd -26 116 ATI0
S e e e 42 8960
Monthly Distribution’
LIBS [Luix) Strategy SICAY
= Systematic Allocation Portholio Medium [USD] Ex-Dit Pay Dot Currenty Amount per share
K= 1-2% mdlist 126,023 1562023 uso 14 15% 30
121 -49%G -l 10.7.3023 13,7.2003 LD 1467218
LR B T 1082023 15.8.2023 5D 15014.73
Eo 1% st 11.9.2023 1452003 WD 14 STy
K- 1-4% - et 02023 131002023 usn 14 35744
Kol -4 <moiest 11y 2023 15112083 UBD 14 (E547
K- 1-4% -rsdleit 11,12, 2023 14.12.2023 LD 1449921
K- 1-a%-mdit 1002024 16, 1.2024 50 145311
K- 1A% -t 12.2.2024 15.2.2004 (0] 15 053.20
Kol <% -t 1138024 1R300 (5, n] 15 321,54
K- -8 -t 104, 3024 1542024 LD 15 B&TZ0
" Soe reste &
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LEBS [Lux) Strategy SICAY

=~ Systematic Allotation Porthelio Medium [LS0) Ex-Diarte Pay-Drate Curreney Amount per thare
K= =% it 165 2024 1552024 {1.s] 15 33g.37
P-4 Se-rmachisl 12.6,2023 15.6.2023 uEn [HFd: ]
ok Sgermachist 10.7.2003 1372003 usD [+ ]
P Sp-mecist 10:8.2023 1582003 (17 =] 02991
P Sttt 1.9 2023 14.9.2003 LED 02935
ot Sp=maist 10,2023 1100023 (F,1a] D860
Ped Se-macigl POL1E 2023 15112023 uEn oz
P Hemchi st (Wi 14122083 D (rgad
P Se-machist 10.0,2024 16,1, 2024 (14 e] 02565
P -t 12.2. 20024 15.2 2004 LD o2gax
Pk Sttt 11.3.2024 1432004 LEn D304
ol Bfmarlisl 10 224 1542004 LD panz
P-d %-midist 10:5. 3004 1552004 D Qagsr
HIID P39 - midl 12.6.2023 15.6.2023 HED 281
(HICDH P-a% - st 10 7. 2023 13,7.2003 HED 2.89
(e P-4 86 - ey 1082023 158 2003 D F4a97
[HIDY) P-33§-mdist 11.9.2023 192003 HED 2340
(HED) P-2%-midit WO 102023 13.10.2023 HED 1839
(R0 P33 - st IRt h 2023 15112043 HED 1
(HICDH P-a% - medist 10223 1412083 HED Laare
(D) P39 - et 10,1.2024 16.1.2024 HED 29309
(Y P29 - mddis L 12.2.2024 15, 22004 HED 219566
(D P-4%6 - st 11.3.2024 14.3.2004 HED ozr
(H0) P=d%-midist 10, 2024 154, 2004 HED 30786
(0 P-3%- it 105, 2024 16.5.2004 HED 3024
- % st 12.6.2023 1562003 D .30
a4 mdist 10,7,2023 1372003 uso &30
-3 et 1082023 1582023 UsD 036
a4 mdist 19,3083 LLE . ] D aans
A% mdist 10,10, 3023 1310.2073 Lsn 0303
Ol st 112023 15.11.2083 (K] n2a70
Qra%e-mdit 1,12, 2023 14.12.2023 D ek ]
% -mdit 1002024 16,1.2024 (.1a] 03155
-4 % et 12.2.3024 15,2 3004 LD 031
-8 mdist 1130024 1432004 D 0338
C-a% -mdist 104, 2024 154.2004 (€] EELFS
-5t 1052024 15.5.2004 uso 03256
(HICD) Q% -mcist 12.6. 2023 1562003 HED 3.00
(0 2%k -michal 1072023 13, 7.2003 D 109
(HIED) O-2% -makst 1082003 1582003 HED EREHH
(100 G2 % -kt 11.9.3023 45200 HED L1130
(00 Q-4 % -mikal I 10.2023 13102023 HED 10z
(HIID O -maiksd 1= Brone | 1511383 HED L8614
(HIED) Q2% st [N 1412 2083 HED 30475
(00 Q2% -mugis] 00,2024 16.1.2004 HED 31338
(D O -kt 12.2. 20024 15.2 2004 HED 31836
(HICDY Q8% -mais] 113,00 43 HED 32305
(0 Q-9 -muchi]. 10, 2024 1542004 D A0
(HID -8 -maks] 1652024 1652024 HED 32450
LIBS flaa) Strategy SICAY - Syitematic Alocation Portiolio Bedium (USD) Annual report snd audited finangial statements a3 of 31 May 2024 145
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UBS (Lux) Strategy SICAV
— Systematic Allocation Portfolio Medium (USD)

Three-year comparison

151N 11.5.2024 31.5.2023 Insa0z2
T 457 50357 1035 §49 25848 35 1505 116 80336

el asseds in LSO

Shafes oulstanding 09000 10,9500 10000

Mgt duted witue per shieg in LSO 465651241 4277 M 459996538
Igie and redemgtion prce per share o LSO 4 696 512.41 427 191 4599 95538
Shares cutstanding 18,4810 19,2390 23.7000
et dsied vithue por shit: in LSD E 250 004.12 5504 23785 5687 75162
1550 el reebeRErlion ook per share in S0 B 200004.18 5 504 33785 5 BA7 25162
Shares oulflanding 23810 3.9000 12000
el assed value per share in BUR 3306 7472 2935 B3040 ERREEIEATH

I and redemplion price per sharen ELRY IBETIAM TH35 03648 ERRET-IEAL

$hares culstanding 611 JEs.anil A2 B96. 3530 1 030 999 8560

Toel aasetl wilut per thise in USD 93,20 BLIS 9207
Isaue and redemgion prce per share m UEDY 93,20 8529 207
Shares eutlstanding 53 243 5200 105 5683510 162 518.3640
L B valub P dhie i HED 921n 84410 91402
Issue and redemglion prce per share . HEKD! F2.m #4410 N4
Shanks ouls1anng 2 004 1604530 2 526 594.0M10 4 333 907 9500
et assed value per share in USD 12845 107.58 111,78
%t and redemgbon pode per dhare m USEY 122.45 107 68 11119
Shares cutstanding T 109 117.0040 143 184,9990 285 278.0970
el assed value per shane in HED) ViThaa 108182 1125851
I nd ridemplon pree per dane n HED' 122044 108182 1 12%%1

Lhares eulstanding 482 001 014l B35 120550 £32 8330080

INEL A02p1 vakie per shie in ALUD 115.54 10313 10341

U and redemption prce per share o ALDY 115,54 0393 -

foel aswel value pér share in CaD 117,48 10411 10858
155ie @ recregition pes Pt hare n CAD 11748 104t 1case

Clayss I h . BEE

Shares eutstanding 1 092 8092750 1 332 1684700 1 719 5503680

Tet dued witlue par shigg in CHF 10,07 9154 9268
lgg and redemglion prce per share o CHE 1007 9254 0368

Sharned eutanding G52 117 2M0 SE2 D0A.097D 1 T64 863 2450

el assed value per share in BUR 106.09 a4 98 1012
Isgue and redemplion price per sharein ELR' 106,09 Q498 1w
UBS fluw) Strategy SICAY = Systematic Allecation Portfolio Medium (USD)  Annual report snd sudited financial statements as of 31 May 2024 136
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151N 3152004 31.5.2023 352082

181 284, 7520
Tl gsed il per shie in GEF 113,80 100048 105,56

I5sue and redempbon pRoe per share n GBFY 113.80 100,48 10556

el aase walie per shae in SGO 117.07 104,68 109.42

Issue and redemplion prce per share o 5G0° 117,07 10468 10442

Shares outstanding B 155 021 3930 170 268 801

Mel awed vilue pr shaee In US0 9834 Apid w1

Iman @nd redEmplion prce plr share o LSO 94,34 apaz G961

Shares outstanding 13082130 144842350 18 2171630

el assed value per shase in HEKD Gan iz 0007 96734

Iiwue and recempbion prce per share n HKD' 930,22 0007 34

Shires cutstanding 68% 4363400 &% 742.1910 1 790 4334800

el 35561 value per share in LSO 129.04 {LFd ] 11605

Issue and redemplion prce per share i LSDY 125,04 1263 1ME05

Shires DUstancing B 1613810 &% 2613810 G 795 6530

Tl asyed wilu pér shise in HKD 12332 10068 111129

Isgue and redemption prce per share n HKD! V23rE2 107608 11129

el assed value per share in CAD 11448 10508 10878

I%¢ and redempbion poce per share n Ca0* 113,48 10509 0878

Shishes oUA S1anGNg 22% 961 5390 306 20,3950 4R8 596 S0
Toel aseed value per share in CHF 106,52 S8 16348

I4tuie and rédemplion preté pér share n CHE 106.52 2631 10249

Shires oulstanding FF 247 2500 387 5850580 553 P62 .LTAl

oL BS5a wilue plr i iry EUR, 11180 9935 105.07

Issue and redempdion price per share in ELR" 111,80 9435 507

Shates cutsanging ' 57525 5810 £0 813.4500 192761150
Tl B95el valut par shise in GEF 119,60 104.81 0% 9
Issue and redempbon prce per share n GBFY 10481

Shares oulstanding ) 5 3450210
et assed value por share in 58K 18460 5778 Ti5.55

1k and redemplion prce pir Sharen SEK' =R

Shasies cwtstanding 142 835.0540 169 072,9270 285 9013560

et sl valle per share in 560 11850 10552 10947
Ige and redemplion price per share n 5G0° 118,90 10553 AT
! See note 1
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Performance

Currenty 10232024 102272013 202172032
Chags 014 8 st LED 14,3% -3.1% B3%
Class i-1-ace LED 14,3% A.2% 8.3%
Ciass {EUR heoged) K-1-acc ELR 12.3% 5. 7% 10 5%
Class P-4% mdist LD 13,7% -3,7% -3.7%
Class (HKD) P4 Sh-misl HED 13.6% 4.9% A%
Clats Pacc D 13.7% -3.7% bR ]
Clasd (HKD) Pt HED 13.6% -3.0% AT
Class (A0 hedged) Pracc AT 12.0% 4.9% =10 3%
Class {CAD hedged) P-acc CAD 12.8% 4.1% B9%
Class (CHF hedged] P-acc CHF 9.1% -1.d% -10.9%
Class {EUR hedged) P-ace EisR 1,7% £.2% -108%
Class (GBF hedged] Pacc GEF 13.3% «4.5% <10.1%
Clast (560 hedged) Pace 60 11.8% 4.3% B
Class 0 Sh-mlist LD 14.6% 2.0% B0%
Clags (HED Qe % -mdist HED 14.5% -3.1% B 0%
Clags Goace LED 14,6% -2.9% -804
Class (HKD) Gracc HED 14.5% 3.2% 0%
Clags (CAD hedged) Crace cap 13.7% -34% 4.1%
Clas {CHF hobtgpbet]) O-a0e CHF 10.0% £.5% 10 2%
Class {BUR hedged) O-arc EUR 12,5% 5 A% -10.1%
Ciaws {GAF hedoed) O-acc GEF 14,1% 4,15 Bd%
Class (56K hedged) Grace Sex 12.4% 1% -36%
Class (560 tedged) O-ace G0 12.7% A.6% B0%
Hegtonical perfermance & no indicater of curmert e future perdormance
The performance dala does nok take aooound of any commissons and costs charged when subsanibing and redeeming shaees.
The performande oala were nol sucined.
Thi subifund hias rio benchmark.
Report of the Portfolio Manager
After stating the finandal year with pesitive aconomic fioures,
which led o an increase in global equity markedts, it became
clear that long-term interest rates would stay higher for
longer, potentizlly leading to a hard landing, Consaguenty,
global markers comeced. Howeever, thanks to positive signals
from major companies as well a5 the labor market, sentiment
improved and markegs were sbile to recover. Starting in 2024,
companies published solid eamings and inflation started
to moderate. The finandal year ended with strong market
momentum, as technology-driven companies, indhuding Al
caused optimism amang investors.
Over the finandial year, from 1 June 2023 1 31 May 2024,
the sibfund celivered a positive performance. Within equi-
ties, Developed markets such as USA of Europe contributed
the most, whereas in Fied Income it was mainly High Grade
bonds and Emerging Markets Government bands. Alternative
strategies contributed well too, taking their low allocation into
acgount.
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Structure of the Securities Portfolio
Geographical Breakdown asa % of net astets Economic Breakdown as o % of net assets
Loy 4134 irwesirent funds T4 63
Irlard 37,11 Anange & holdng companies Tz
United States 5004 Countres & ceniml govemments 5.0
Japan 213 Banks & credk mstlutions 146
Linited Kingdom 1,59  Pharmaceutcal, cosmetcs & medical products .08
Canada 110 Elecironss & Seemiooncu clors 7
France 1059 Petrsleum 052
Swarreriand (e ] FSUrancE ar
Germary o8 wehides 044
Aystralia DET  iveerd, softeare & 1T sraces a3
The Netherends 055 Erery & wWaled Spply 03%
Denrmark 0.36  Food & sht dnks FET)
S 030 Chebrrucal 03z
Span (.25 Telecommuncations .30
aly 020 mechacal engneenng & industnal equiprent i
iy Keng 018 Trathe & Transpeaten .26
Srgap o (12 ascelanecus SendCEs 0.23
Finland o Heciricsl diviied & cornponints 022
Brelgium (.08  Buildng industy & materats [ rd
Iael 007 Aetad trade, deparimen stores 020
Mdoray oS Tobac oo & &l dohal 020
MNew Zealand (02 Miscellanecus trading companies AL
Bging ooz wrung, ol & deel 18
mﬂ m AEICIDA0R nOusty Ak
TOTAL 97.16  Graphe desgn, publshing & media ar
Heal Egtate iy
Hon-ferrous metals &
featiles, garments & lealhier goods oog
Varpis capiial goods o]
Bictednoclogy ek ]
Precious metals & stongs (.08
Loigng, caterng & lesure T
Waiches & jpwelery 00s
IABCRHAN E0US 00N SUMEr goods (05
Forestry, paper & pulp products s
Computer hardware & nebwork equipment promders (i
Rubber & tyms el
raeianeous urelassfied companies in
Healthvane & so0al SEnares et
Pholsgraphic & optes 1+
Agrioatiee & fishery e
Packatye inhisyy oo
Emarcrmental mmﬂung l:r_q}_l
TOTAL G716
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Notes to the Financial Statements

Mote 1 — Sumrmary of significant
accounting policies

The financial staternents have been prepared in accordance
with the generally accepied accounting princples for inmvest-
ment funds under the going concem basis of accounting in
Luxembeonirg, except for the subfurd UBS (Lux Strategy
SICAY — Muld Asset Emerging Markets Dynamic (LSDY

That subfund was put inte iguidation during the year and
there is still some cash reppaining on the accounts held with
the Depositary Bank as at 31 May 2024, As such, the Finandal
Statements for that subfund has been prepared on a non-
going concern basis. For the subfund for which the Financial
Staternents have been prepared on a non-going concern basds,
the follewdng accounting policies differ from thase deccnbed
in the present note;

— Expected iquidation expenses (if any) have been acoued for;

= Ay remnaining formation experses have been fully
axpensed,;

— The valuation of the subfund's investments is based on their
et reslisabile valie,

The application of the non-going concem basis of acoounting
has not led 1o material adjustments ta the subfund published
net asset value.

The signilicant accounting pelicies are summarised as follows:

a) Calculation of the Net Asset Value

The net asset value and the isue, redempiion and cormer-
sion price per share of each subfund or share class are in the
cumercy of account of the subfund or share class concemed
ard are caloulated every business day by dividing the total net
assets of the subfund attributable to each share class by the
nurnber of shares issued im this share dass of the subfund,

In this context, "business day” refers to normal banking days
in Luxernbourg (i.e. each day on which the banks are open
during nomnal business hours) with the exceps for 24 and

31 December, individual, nor-statutory rest days as well as
days on which exchanges in the main countries in which the
subfund invests are closed or 50% o more of the subfund’s
imvestrents cannat be adequately valued,

The percentage of the net assel value atmributable 1o each
share dass of a subfund changes each time shares are issued
of redeemed, It is determined by the ratio of the shares issued
in each share dass to the total number of shares issued in the
subfund, taking into account the fees charged to that share
class

b) Valuation principles

— Liquid funds —whether in the torm of cash, bank depos-
its, bills of exchange and sight securities and receivables,
prepaid expenses, cash dividends and declared or acaued
interest that has not yet been received — are valued at their
full value unbess it is unlilely that this value wall be fully
paid or received, inwhich case their value is determined

* S note 13

by taking into consideration a dedudtion that seems
appiopriate in order (o portray their e value,

Secunities, defvatives and other investiments Bsted on a
stock exchange are valued at the last-known market prices.
if these securities, dervatives or ather asiets are listed on
several stiock exchanges, the latest availalile price on the
stock exchange that represents the major market for these
imvestments will 2pply.

In the case of securities, derivatives and ather assets not
commonly waded an a stack exdhange and fof which a
secondary market among securities raders exdsts with price
ing in line with the market, the Compary may value these
securities, derivatives and other investments based on these
prices, Securities, derivatives and other investments not
listed on 2 stock exchange but which are traded on another
regulated market which operates regularly and is recog-
nised and open to the public are valued at the last availzble
price on this market.

Securities and other investments that 2re nag listed on a
stock exchange or traded on anather regulated market,
and for which no appropizte phice can be obtained, are
vaued by the Company according to other principles cho-
sen by itin good faith on the basis of the likely sales prices.
Derivatives not listed on a stock exdhange (OTC -deriv-
atives) are valued on the basis of independent picing
sources. in case only one independent pricing source of

a derivative is available, the plausibility of the valuation
abrzined will ke verified by mears of caloulation methods
recognised by the Company, based on the market value

of the underlying insTument from which the derivative
oniginates,

Units of other undertakings for collective investment in
transferable securities (LCITS) andfor undertakings for
collective investment (UCH) are valued at their last-knowmn
net asset value, Certain units or shares of other UCITS and/
of UCI can be valusd o the basis of an estimation of their
value that has been provided by refiable service providers,
which are independant from the portfolio manager o the
investment advisor (value estination).

Money market instruments not traded on a stock exchange
ar on anather regulated market open to the public will be
valued on the basis of the relevant curves. The valuation
based on the curves refess to the mierest rate and aedit
spread components. The follraving prindiples are applied in
this process: for each money market instrument, the inter-
851 rares nearest the residisal maturity are nterpolated. The
interest rate caloulated in this way is converted into a market
price by adding a crecit spread that reflects the underlying
borrowved. This aredit spread is adjusted if there is a signiffi-
cant changein the credit rating of the bormower.

Interest income earned by subfunds between the order
date concemed and the value date concerned is included in
the valuation of the assets of the subfund concerned. The
agset value per share on a given valuation date therefore
includes projected interast incone.

Securities, money market instruments, derivatives and other
assats depominated in & currency ather than the refer-
ence cumency of the relevant subfund and not hedged by
foreign-exchange wansactions, are valued at the midale-
market rate of exchange (midway between the bid and
offer rate) known in Luxembourg o, if not available, on the
st representative marke: for this cumandy,
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- Fired-tenm deposits and fidudany imestments are valued at
their nominal value plus acoumulated interest

= The value of swaps s calculated by an external service
provider and a second independent valuation s provided by
anather extemal senvice prosiden The caloulation is based
on the net present value of all cash flows, both infloews and
outflows. b some specific cases, internal caloulations (based
on models and market data made available by Bloomberg),
andfor broker statement valuations may be used, The valu-
ation meathods depend on the respactive secuity and e
determined pursuant to the UBS valuation Policy.

The Company is autharised o apply other generally recog-
nised and auditable valuation critena in good faith in order 1o
achieve an appropriate valuation of the net assets if, due to
extraordinary ciroumstances, a valuation in accordance with
the aforementioned regulations proves 1o be unfeasible or
inacourate

In exttaordinaty ciicumstances, additional valuations can be
carried out over the course of the day. These new valuations
will then be authoritative for subsequent issues and redemp-
tions of shares,

Due to fees and charges as well as the buy-sell spread for the
underlying investrments, the actual costs of buying and selling
as5815 and invesaments for a subfund may differ from the
last available price or, if applicable, the net asset value used
1o calculate the net asset value per share, These casts have

a negative effect on the value of a subfund and are termad
“dilution”. To recuce the effects of dilution, the Board of
Directors may at its own discretion make a dilution adpust-
ment o the net assel value per share,

Shares are gererally issued and redeemed based on a single
mice: the net asset value. To recuce the effects of dilution,
the net asset value per share is nevertheless adjusted on
valuation days as described belowy; this takes place rrespec-
tive of whether the subfund is in a net subscription or pet
recemplion pasition on the relevant valuation day. If no trad-
ing is taking place in any subfund or class of a subfund on a
particular valuation day, the unadusted net aset value per
share is applied. The droumstances in which such a dilution
adjusiment takes is made are determined at the discretion of
the Board of Directors. The requirement 1o camy out 2 dilution
adjustment generally depends on the scale of subscriptions or
reclemnptions of shares in the relevant subfund. The Soard of
Directors may carry out 2 dilution adjustment if, in its view,
the existing sharehalders (in the case of subscriptions) o remain-
ing shareholders (in the case of redemptions) could be put at
a disadvantage. The dilution adpustment may take place if:

12} a subfund records a steady fall (e, a net outflow due 1o
redemnpiions);

(bl 2 subfurd records a considerabile valume of net subscrip-
tions relative to its size;

() a subfund shows a net subscription or net redemption
pasition on a particular valuation day; or
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(d) In all other cases in which the Board of Directors believes
a dilution adjustment is necessary in the interests of the
shareholcers,

When a valuation adjustment is made, a value is added to
or deducted from the net asset value per share depend-

ing on whether the subfund is in 2 net subscription ar net
rederption position; the extent of the valuation adjustment
shall, in the opinion of the Board of Directors, adequately
cover the fees and charges 25 well as the spreads of buy and
sall prices. In particular, the net asset value of the respec-
wve sublund will be adjusted (upwards or dowmuwands) by

ar amaunt that (i) reflects the estimated tax experses, (i)
the trading costs that may be incurred by the subfund, and
(i) the estimated bid-ask spread for the assets in which the
subfund invests. As some eguity markets and Counmmies may
show different fee structures on the buyer and seller side,
the adjustiment for net inflows and outflows may vary. The
adjustments are generally imited to 2 madmum of 2% of
the prevailing net asset value per share at the time. The
Board of Directors may decide 1o tempararily apply a dilution
adjustment of more than 2% of the prevailing net asset value
per share at the time in respect of any subfund andfor valu-
ation date in exceptional croumstances (e.g. high market
volatility andfor iquidity, exceptional market conditions,
marker distuption, etc.), provided the Baard of Cirectons can
justify that this is representative of the prevailing market
conditions and that it is in the best interest of the shareholders.
This dilution adjustment will be calculated in accordance
with the method determined by the Board of Directors
Shareholders will be informed via the vseal communication
charmels when the temparary measires are introduced and
when they and.

The net asset value of each class of the subfund is caloudated
separately. However, dilution adjustrments affect the net agser
value of eadh class to the same degres in peroentage t@ms.
The dilution adjustment is made at subfund level and relates
1o capital activity, bt not to the specific droumstances of
each individual Investor transaction.

For 2l subfunds the Swing Fricing methodology is applied.

It there were Swing Pricing adjustaents to the net asset value
at the end of the financial year, this can be seen from the
three year comparison of the net asset value information of
the subfunds. The issue and redemplion price per share repre=
sents the adjusted net asset value.

) Valuation of forward foreign exchange contracts
The unreaized gain (kss) of autstanding forwand foreign
exchange contracts is valued on the basis of the forward
exchange rates prevailing at valuation date.

d) Valuation of finandal futures contracts

Financial futures Contracs are valued based on the lates available
published price applicable on the valuation date, Realized gains
and ksses and the changss in unrealized gains and losses are
recorced in the statement of operations. The realized gains and
kwsses are caloulsted in accordange with the AFD methad, ie the
first contracts acquired are regarded as the first 1o be sold.
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e} Valuation on options

Qutstanding options traded on a regulated market are valued
o the setthemment pice of the las available market price of the
instrumnents. Options which are nat listed on an offidal stodk
exchange (OTC-options) are marked to market based upon daily
pices obtained from OV - option valuation in Bloomberg and
checked against third party pricing agents. The realized gains or
losses of options and the dhange in unrealized apprediation of
depreciation on options are disclosed 0 the statement of operz-
ticwns and in the dhanges in nel 4558t respactively Lnder the posi-
tions realized gairs (losses) on options and Unrealized apprecia-
tiow {depreciation] on options.

Options are induded in the imestments in seourites.

f} Net realized gains {losses) on sales of securities
The realized gains of losses on the sabes of sequrities ane calou-
lated on the basis of the average cost of the seouriies sold

g} Conversion of foreign currencies

Aank accounts, other met assers and the valuation of the
irvestments in securities held denominated in cumrencies

ather than the reference currency of the different subfunds are
converted at the mid closing spot rates on the valuation date,
Income and expenses denominated in curmendes other than
the currency of the different subfunds are comverted at the
mid dosing spot rates at payment date. Gain or loss on foreian
exchange is induded in the statement of operations.

The cost of secunties denominated In cumrendes other than the
reference currency of the different subfunds is converted at
the mid dosing spat rate prevailing on the day of acquisition.

h} Accounting of securities’ portfolio transactions
The securities” parttolio ransactions are accounted for the
bank business day following the transaction dates

i} “Mortgage-backed securitiss”

The Company, in accordance with its investment palicies, may
irvest in morgage-backed securities. A momgage-backed
secunity is a participation in 2 pool of residential mortgages
wihich is consolidated into the form of securities, The prin-
cipal and interest payments on the underling mortgages

are passed through to the holders of the morngage-backed
security of which the principle reduces the cost basis of the
security. The payment of priincipal and interest may be guar-
anteed by quasi-governmental agencies of the United States
A gain or loss is caloulated on each paydown associated

with each payment of principal. This gain or loss has been
included in “Met realized oain or lass on sales of securities”

in the statement of operations. In addition, prepayments of
the underlying mortgages may shorten the life of the secunty,
thereby affecting the Company”s expacted yviald,

For “Mortgage-backed securities”, if the factor to be applied
ta the nominal of the security is greater than ane at the valus-
tion date, then the nominal showa in the financal statements
is adjusted to reflect this factor, In the other cases the nominal
shaowean reflects the effect of a factor equal 1o ane.
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i} Combined financial statements

The combined financial staternents are expressed in ELR

The various itens of the combined statement of net assats,
the combined statement of operations and the combined
staternent of changes in net assets 2 of 31 May 2024 of the
Company are equal to the sum of the comesponding iterms in
the financial stacements of each subfurd convered into EUR
at the exchange rates prevailing at dosing date.

The follwdng exchange rates were used for the corersion of the
combined finandial staterments a5 of 31 May 2024

Cthange rates
EUR 1 = CHF 0979374
EUR 1 = LED  1.085%00

For the liquidated or merged subfunds, the exdhange rate
used for the conversion of the combined finangal statements
is the one as at liquidation or merger date.

k) Receivable on securities sales,

Payable on securities purchases.

The position "Receivable on securities sales” can also include
receivables from foreign currency wansactions. The position
"Payable on securities purchases” can also include payables
framn foreign currency ransactions.

Receivables and payables from foreign exchange transactions
are netted,

1} Income recognition

Divigends, net of withholding taxes, are recognized 25 income
o the date upan which the relevant securities are first listed
a5 “ex-gvidend”. Interest income is acaued on a daly basis

m} Swaps

The Company may enter into interest rate swap contracts,
forward rate agreements on interest rates swaptions and redit
default swaps, if they are executed with first-class financial
irmstituthons that spedialize in ransactions of this kind.

The value of swaps is calculated by an external senace provider
ard & second independent valuation is provided by anather
extemal sendce provider, The caloulation is basad on the met
present vabue of all cash flows, bath inflovs and outflows,

In some specific cases, intemal caloulations (based om models
and market data made available from Bloomberg), andfor
broker statement valuations may be used.

The valuation methods depend on the respective secunity and
are getepmined pursuant to the UBS Valuation Policy.

This valuation method is recognised by the Company.
Changeas in unrealized profits and losses are reflected in the

statement of operations under the changes in “Unrealized
appreciation (depredation) on swaps”.
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Gains or losses on swaps incurmed when dosed-out or matured
are recorded & “Realized gain (loss) on swaps” in the
statentent of operations.
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LIES {Lux) Strategy SICAN — Income Sustainable (CHF)

LIBS {Lux) Strategy SICAVY — Income Sustainable (EUR)
UBS (L) Strategy SICAV ~ Incorme Sustainabla (USD)

“axiruam
Note 2 — Flat fee ot oo pa”
Hor share daswes
. “Maximuen with “hedged®
The Company charges a monthly flat fee for the various 1ot fae po” i thais nama
subfunds, caloulated on the average net asset value of the sub-  Share dawes wath “#° in ther name 1.300% 1.350%
funds as set out in the table below. Share casies with “5-17 in thesr name 0.830% C.210%
Shame dasses with “¥-87 in thesr name 0.065% £.065%
LIBS flux) Swategy SPCAN — Dynamic Income (LUED) thare dames with “K0 in their name D.000% C.000%
g Shane classes wath “F* on thir name 0.670% £, 700%
flat fan Shame classes wath =5 in thesr name 0.750% 0.800%:
for shaew dlaasss  Sham dasses with “0L" in their name {1.750% 0.500%
e with "hedoed”  Sham dameswith “FAT 0 e rame____ 0.750% 0.780%
Share classes with “P~ i their rame 1.340% 1500  ShAM s W TEASS i thaic e Ll 0.730%
Thare classrs with -1~ it Theld name 0L300% 0.050% Shame classes with “-A3" in their name L6705 G.To0%
Share casses with “R-B~ I their name 0.055% Does%  Sham dames with “hA8" in their name 0.670% 0.700%
Chart thasers vl "X iy their e 0.000% ooope  hare dasies with 18" in thew name C.065% G.055%
Chare claties vaith “F in i nam 0.520% GaToe e clafes Wi THXT In theif ek .000% 0.000%
Share clzsses with ~0~ i their name 0.580% 0.610% Share classes with “UX" in thes name 00005 00003
Share classes with “0L in ther name 0.580% QB w UBS (Lund) Siratedy SICAW ~ Income Sustamabie (FUR) max 0.670% /eff 0.500%
Share clagses with 141~ in ther name 0.550% 06405
Shary clagses with “LAZ" in ther Rame D.5E0% DEI0%  LIES (Lux) Strategy SICAV
Share Classes with “-A3" in ther name D.520% 0570%  — hMulti Asset Emerging Markets Dynamic (USG)
Share clagses with “1:44~ in thesr name D.520% 570%
Share tlasses with “HE” in their name 0.065% 0065 % _";'::f::ﬂ
Share clasees with 1" in ther name 0.000% 0.000% i dhii chaicad
Share clagses with “U-X" n their name DLO00% 0.000% “Muxienuen with “hedged™
lat fee poa™ ir thair name
UBS (Lux) Strateqy SICAV — Fixed Income Sustainable (EUR) ST Cabbs B0 P i i ey ] L
LIBS {Lux) Swategy SKCAW — Fiked Income Sustainable {LISD) Share dages with “K-1" in ther name 1.200% 1.530%
Share dasies waith ~K-87 in thesr name 0L1a5% 0145%
“Mamimum  Shane cladies wath KGN a0 their name: L0005 0000 %6
T feepa® o riaces wath ~F~ in Ueir name £LB00% 0.530%
for share closses
[ e, with *hedged®  3harE dasies with "G in ther name S0 Gos0%
fat fen pa™ intheir nama  charg dasses with “OL~ in their name 0.900% 0.950%
Share clisoks with “P° o thir name 1.080% 11309 Share clasies wath “1FA1% 0 their name 0.900% 0.930%
Share classes with “K:17 in hér name 0.850% (880% cham dasies with “FAZ® iR e name 0.350% 0.830%
Share clagses with “K-8” in lheir name 0.065% GOOS%  shame dasses wath "RA3" in their name D.800% 0.530%
Share clases with "K-X" in their name ki CLO0%  tham dosses with 144" in their rame 0.800% 0.830%
Share clagds vt “F" i Ul fane OLS70% DUBD09% Shae clasied with 1B in the fame 01455 0145%
Share clagses with "0 in their name 0.E50% O.700% ke classes wath “X" in their narhe 0.000%: 0.000%
Share clases with “QL” in their name 0.650% CP00%  share dasses wath “U-X" in ther name C000% £.000%
Sharg clagses with “RA1" in ther rans CLESD% ER0%
Share Classts with A2~ i Lhir Rame 0.600% De30w | Muidated on & Aprd 2034
Amecheih Do Suthlioeie:. 1 Gam Q.600%  For share dlasses with (*PE") in their name, a different
Share clagses with 184~ in their name 0.570% CLEO0 madmum flat fee appies.
Share clagses with “HB" n their name 0.065% 00659
Sheare chisses wAth A it niame 0.000% 0000% I addition, a perfomance fee will be charged as described in
“hare clagees with “U-X~ in their name D.000% QOO0 Note 2 undar the “performance fees” section.
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“Maxamusm “Maximaem
fa foa o~ flat foi pa=
for share classes for share dases
“Manismasn with *hedged® “Muzienien with “hedger”
flat foa pa™ 1 e e flan fee pa” w1 then name
Share tlagses with “P” in their name 1.¥0% 1.400% Share classes with “FAA" in heir name 0.730% 0 PO
Chare clilies vath “i0-17 if har fdimd L2008 093049 Sharg &Ll wath “-B" A this narme [E 00E%%
Share clasoes with “K-B" in U name CL145% 0. 145% Share Casses with “FX™ i thesr nanmse D.000% 0U000%
Share classes with 104" in ther name 0.000% .000% Share dasss with “U-%" in their name L.000% o0l
Share classes with “F" in thew nanw 0.500% 0.530%
Share clagss with “0" in their farme 0.EE0% 0E00%  UES (Lux) Swategy SECAN
Share clasoes with “CIL™ on thisr name 0.550% LBO04% - Sy'stematic Allocation Fortfolio Medium UJSD:I
Share Clagses with a1~ inihesr name [L550% 0580% ;
Share classes with “HAL" in therrame__ 0.530% 0560% Moo
Share classes with “RA3" in thisr name 0.500% 0.530% for share dlusaes
Share classes with “1-A4~ in ther rame 0.500% 0.530% “Muzienisn with "hedged™
flat {o pa® i their name
Share classes with :I-Bj n their name fL145% 0. 145% e s it e T T EO0% T oo
;:: m ﬁ ::x';mm gﬁ: Em Share casss with “K-1° in mev name 1.020% 1 050%
Share clagses wath “K-8° in their name 0.065% C.0E5%
LIBS {Lux) Strategy SKCAV Share o ass-s with :IC;.N.' in ther name LL000% 0.000%
- Systematic Allocation Fortfolio Defersive (USD) it T e o et
Share dasses with "0~ in their name G.750% C800%
=M Share clasie-s with “QL" in ther name 0. 150% 08004
focfeapn™  Share cassrs with “5A17 in hisr namd 0. 7209 0.750%
e rmdmf Sihare classes with “1A2 in ther name 0.650% 0.720%
Mat fee po” wthername  Share dasss with “1AD" in thar name D650% 060%
Share clagses with “P n their neme b 320% 13008 Shane dasss with “1A4° in their name 0.560% 0.B50%
Shary cleroes wath “i-17 i 1er o LS00 093049 Share oagaeg waith “-B" m Ui narme D.065% 0.06%%
Share classes with “I-B" in thar namse 0.D65% 0U065% Share classes with “EX™ in ihiar narse L.000% C000%
Share clagses with “K-X" in her name 0.000% GO0 Share casses with “U-X" in their name D00 L0l
Share clagses with ™ in heir name DA% 0 E40%
Share classts WAth “0™ in Iheir name [0.BA0% 0730%  UBS (Lux) Strategy SICAW - Xira Yield (EUR)
Share classes with “CiL™ in thisr nami 0680% 0.730%
Share classes with “1:A1 in their name DLESO% 0.Ea0% l:;:::“
Share clagses with “RAZ" in thesr rame 0.540% 0BT for share classes
Share classes with “-AT" in ther name O610% 0.640% “Mlaxienuen with “hedged™
Share classeswith “1A8- in ther rame 0.610% 0.640% o o s 1 Thak i
Share classes with “1B i their name 0.065% GaeoH nar et TR e Lo e
Share classes with 1 in ther rame 0.000% D.000% mjﬁﬂ :; = :: m: Lﬂ :};;:
Share clagees wath “U-X" m thedr néme 000 000G gk e ey
LIBS (Lux) Strategy SICAN Share dasses with “F " in 1heir nans Lasb% G.a80%
- Systematic Allacation Portialio Dynamic (USD) Share olasses with "0 in their name 0.950% 1.000%
Share o @gaes with “GL" sn Ui ranst 0.950% 1.000%
=PanEmuam Share o asses with “1-A1" in ther nanse bashi O9a04
flat foepa®  harg dasses with “kAZ" in ther name 0.900% 04304
for shaee closses
“Tl axdenasm with * hedged™ Share clagie-s with “RA3" in heir nang 0AS 0.880%
flat foe pa” mntheir name  Share dagaes with “EA4" in thir nans 0.850% 0.880%
Share classes with “P" in their rame 1.630% L730%  Share dasses with “-B in thes rarme .065% Gb6s%
Share clagses with K17 in their name 1.150% 1.180%  Share casss with “5%= i their name 0.000% G000
Sharg classes with “K-8" in thiir name D.055% 0.065% Share dagsswith “U-x" in {heir name 0.000% 00004
Shari clagors wth “K-X" in i name 0.000% 00004
Share classes with “F" in their name 0.730% 0760% The Company pays a mazimum monthly flat fee for share
Share Classes with ~0” in their name L.A20% o870 chasses “PT, UK-17, CFT, QT TOLT, "RATY, TI-AZT, TIAST
Share classes with “0L= in heir name DLAZ0% [LATDA and "I-M",ledm the a'uerage nat assal value of the
Share classes with A1~ in their name 0790 nazoss  ublunds. This shall be used as follows:
Share clagses with "1A2" in thisr name Oreh% 0.790% i Fi HES :
I T — e e 1. Inaccordance with the following provisions, 8 magimum
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the Company is paid from the Compamy’s assets for the
management, admirdstration, portfolio management,
irvestiment advice, and distribution of the Compary Gf
applicable), aswell &5 for all Depositary tasks, such as the
safekesping and superision of the Company’s assets, the
processing of payrnent transactions and all other tasks
listed in the " Depaositary and Main Faying Agent” section
of the sales prospecius: This fee is charged 1o the Cam-
pany’s assels on a pro rata basis upon every caloulation of
the net aseet value and is paid of a maonthly basis (masi-
mum flat management fee). The relevant maximum flat
management fee will not be charged until the comespond-
ing share classes have been launched. An overview of the
madmum flat management fees can be found under “The
subfunds and their gpeci  investrment palicies™ of the sales
prospectus, The actual maximum rate applied to the flag
management fee can be found in the annual 2nd semi-
annual reports.

This fee is showm in the Statement of Operations 2 "Hat fee”.

2. The maxirnum flat management fee coes not include the
following fees and additional expenses, which are also
charged to the Campany’s assets:
al  all additional axpenses related 1o management of

the Company's assets for the sale and purchase of
255615 (bid-zsk gpread, brokerage feesin line with

the markez, commissions, fees, etc.). As a nule, these
expenses are caloulated upon the purchase or sale

of the respective assets. In derogation hereto, thess
additional expenses, which arise through the sale and
purchase of a3setsin connaction with the settlement
of theissue and redemption of shares, are covered by
the application of the Swing Pricing prindiple pursuant
to the section titled "Net asset value, issue, redemp-
tian and conversion price” of the sales prospectus.

by fees of the supervisory authority for the establish-
ment, medification, iquidation and merger of the
Comparty, a5 well as all charges payalbile to the soper-
visary authofities and any stodk exchanges on which
the subfunds are listed,

o) auditors fees for the annual audit and cemification
in cornection with the estzblishment, mocification,
liquidation and merger of the Company, 25 well as
any ather fees paid to the audit firm for the services it
provides in relation o the admiristration of the Fupd
a5 permitied by law;

di  fees for legal and tax advisers, as well as notaries, in
cormection with the establishment, registration in
distribution countries, modification, liquidation and
merger of the Company, a5 well as for the general
safeguarding of the interests of the Comparny and its
investors, insofar a3 this is not expressly prohibited by
lawy,

el Costs for the puldication of the Comparm’s net asser
value and all costs for notices to investors, induding
translation oosts,

fi  costs for the Compamys legal documents (prospec-
tuses, KIDS, annual and semi-annual reports, 25 well 25
Al other docurnents. legally required in the countries of
domiciliation and diswibution);
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a  costs for the Compamy's registration with any foreign
supenisory authorities, if applicatle, induding fees
payable to the forsion supervisony authorities, as well
25 tramslation costs and fees for the foreian represen-
tative of paying agent;

by expenses inourmed through use of voting o creditor’
righits by the Company, induding fees for exiemal
advisers,

il costs and fess relzted to any intellaciuzl progienty reg-
istered in the Compary's name of to the Connpary's
rights of wsufruct;

it &l expenses ansing n connection with any extracrdi-
nary maasures taken by the Management Company,
Fortfolio Manager or Depositary to proted the inter-
ests of the inwestors;

kI it the Management Company paricipates in dass-
action suits in the interests of investeds, it may chargs
the Company's assets for the expenses arising in con-
nection with third parties (e.g. legal and Depasitary
costsh. Furthermore, the Management Company may
charge for all administrative costs, proviced these are
verifiable, and published andfor taken into account in
the disclosure of the Company’s wotal expense ratio
{TER).

Il Performance fees (it applicable)

Fees, costs and expenses payable to the directors of the
Company (nduding reasonable out-of-pocket expenses, insur-
ance coverage ard reasonable travel expenses in connection
with meetings of the Board of Directors and remuneration of
directors),

These commissions and lees are shown in the Statement of
Qperations as “Other commissions and fees”.

3, The Management Company may pay rerocessions 1o
cepeer the distribution activities of the Company.

Al taxes levied on the income and 2ssets of the Company,
particularly the ~taxe & abonnentent”, will alse be bome by the

Company,

For purposes of general comparability waith fee rules of differ-
ent fund praviders that do not have a flat management fee,
the term “madmum managenent fes” is set at 80% of the
fizt management fee

For share class “1-8~, a fee is charged to cover the costs of
fund administration (comprising the costs of the Company,
the administrative agent and the Depositary). The costs for
35581 anagement and distribution are charged outside of
the Company under a separate contract concluded directly
betwean the investor and LBS Asset Management o one of
its authorised representatives,

Costs relating 1o the senvices performed for share classes 13,
K= and U=X for asset management, fund administration
{comprising the costs of the Company, the admiristrative
agent and the Depaositary] and distribution are covered by the
compensation 1o which LIES Asset Managerent Switaerland
AG s entithed under a separate contract with the imestor.
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Costs relating to the services to be performmed for share dasses
“K-B" for asset management purposes are covered by the
compansation to which LIBS Asset Managentent Switaerland
AG o one of its authorised distribution partners is entided
under a separate contract with the investor,

All costs that <an be attributed 1o individual subfunds will be
charged to these subfunds.

Costs that can be allocated 1o individual share dlasses will be
charged to those share dasses. If costs are incurred in con-
nection with several or all subfundsfshare dasses, however,
thess costs will be charged 1o these subfundsfahane classes in
propoation 1o their relative net asse? values,

With regard to subfunds that may invest in other LCIS or
LICITS under the terms of their investment policdes, fees may
be incumed both at the level of the subfund & well as at the
level of the relevant target fund. The upper limit for manage-
ment fees of the target furd in which the assets of the sub-
fund areimested amounts 1o 3 maxinium of 3%, taking into
account any wailer fees

Should a subfund imest in units of funds thar are managed
directly or by delegation by the banagenent Company or by
angather company linked 19 the Management Company through
comman management of control or through a substantial
direct o indirect holding, no issue or recemption dharges may
be charged to the investing subfund in connection with thess
target fund units.

Detzils on the Company's ongoing costs (of ongoing charges)
can be fourd in the KI0s

Performance Fee

In the c2se of Performance Fee share classes ("PF*), the Portfo-
lia Manager is entitled to receive a performance fee for the net
oinperformance of the share dass against the benchmak set
aut in the spedial investment policy of the relevant subfund,
The performance fee will be caloulated for each financial year
ending on 31 May, with the first calculation period for a share
class commencding on the Business Day immediately following
the expiry of the initial offer period for that share dass and
ending on 31 May of the next finandal year (the “calodation
period ™), The performance fee will be caloulzted and acorued
a5 an expense of the relevant share dlass at sach valuation
date and will be aystallised at the end of each caloulation
period, and payable to the Fortfolio Manager a5 soon as pos-
sible after the end of the relevant caloulation period

For each caloulation period, the perfomiance fes will be equal
12 20% of the Net Qutperformance {as defined below) calou-
lated at the end of the caloulation period.

The “Net Outperformance” corresponds to the performiance
of the net asset value per share (pior to the deduciion of the
performance fee) in excess of the performance of the bench-
mark over the caloulation period. In the event of 3 negative
Met Qutperformance, no performance fees shall be paid, and
the negative Met Outperformance dhall be camied fanward to
the next calculation period. Where there is 2 negative Net Out-
performance brought forward, the Net Outperformance shall
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correspond 1o the cumulative performance of the net asset
value per share (pricr 1o the deduction of the performance fee)
in escess of the cumilative performance of the benchimark
since the last performance fee payment (or since the incep-
tion of the share class, if no performance fee has been paid to
date). This means that any negative Net Cutperformance must
be compenzated before & performance fee can be charged in
subsequent calculation periods.

if & performance fee has been paid at the end of 2 caloulation
period, the negative Net Ouiperformance camied fonaard for
the beginning of the next caloulation period will be zero

For the avoidance of doul, itis hereby noted that a
performance fee may be paid imespective of whether the
perfarmance of the benchmark for the relevant calculation
pericd is positive or negative, and that there may be irstances
where the performance of the benchmark is negative and the
share chass achieves a positive Net Quiperformance, which will
result in a performande fee being paid even if the absolute
performance of the share dass is negative.

The performance reference period, which is the periad a1 the
end of which the past losses can be reset, comesponds 1o the
whole life of the share dass. Negative Net Outperformance
will pot be reset o adjusted other than a5 describied above,

In case an Investrment Advisor is appointed by the Portfo-

licy hiznager 1o provide investment recommendations, the
performance fee pald 1o the Portdfolo Manager may be shared
with the Imestment Advisor.

Information concerming the performance of the benchmark
index can be found online at wwaw, ubs. comdfunds.

Note 3 - Taxe d'abonnement

The Company is subject 1o Luxembourg law, In acocdance
wath curment legislation in the Grand Duchy of Luemboirg,
the Company is mot subject to any Luxembourg withholding,
income, capital gains of wealth takes. From the total net
assets of each subfund, however, a tax of 0.05% pa. (“1axe
d'abonnement ") payable 1o the Grand Duchy of Luzembourg
is due at the end of svery guarter (reduced taxe d'abonnement
amounting to (.01% p.a. for share dassesF, =41, A2, A3,
kA4, -8, 1-X and U=X). This tax is caloulated on the total net
assets of each subfund at the end of every quaner. In the
event that the conditions to benefit from the reduced 0.01%
rate are no longer satisfied, all shares in dassesF, 1-41, =42,
kA3, 144, 1-B, 1= and U-X may be taxed at the rate of 0.05%.

Subtunds may benefit from recuced taxe d'abonnement
rates ranging from 0.01% to 0.04% p.a. for the portion of
net assets that are invested into environmentally sustainatile
economic activities as defined in Article 3 of £U Regulation
20200352 of 18 June 2020

Mote 4 — Other income

Other income mainly consist of income resulting from Swing
Fricing.

176

317/537



EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

et H Finantinl futures  Financisl Futures

Note 5 — Income Distribution el bt
LBS [Lux} Strateqy SICAV {bought [sald]

The general meating of sharsholders of the respective sub- — Systernatic Aliocalion Porial

funds shall decide, 2t the proposal of the Board of Directors Cynamic (S0} - USD 53BFS 40655 LD

ard after dosing the annual accounts per subfund, whether

- Systemats Allscation Portiolic

and 1o what extent distributions are to be paid out by each Pdedhum (LSO} < USD 144112 09394 LD
subfund. The payment of distributions rust not result in the — Kira ield (EUR} 3 308 159,94 BUR - LM
net assets of the Company falling below the minimum amount

of assets prescribed by law. i a disribution is made, payment Finencial Futures  Financlal Fukures

wiill be effected no laver than four months after the end of the cnindices on indices

finandial year. LIS [Lux] Strategy SICAY {baught) [2ald]
= Systemata Alncation

The Board of Directors is authorized to pay interim :m"' E‘:;‘;'::: D} 45771 96251 LD - U
el oty ] = SYSLEMat k]

dividends and to suspend the payment of distributions. o Cymamic IUSOH 5 578 864,45 USD —
= Systematic Aliocation

T Portfelio Medium 10500 178019 257,34 USD « IS0

Note 6 — Soft commission arrangements ————— e

If permnitted by the laws governing the Portfolio Manages, the
Portfolio Manager and its affiliates may enter into soft com-
mission amangements with certain brokers which they engage
in security ransactions on behalf of the subfunds under which
certain goods and senvices used 1o support investirent decision
making will be received withowt a direct payment in retum

The commnitments on Financial Futures on baonds or index (f
any) are caloulated based on the market value of the Finandal
Futures (Mumber of contracts*national contract size*market

price of the futures).

Such commissions are defined as soft dollars by the Hong Kong ki Opuans
Secunities and Futumes Commission. This Is only done when A —-
the transaction execution is consistent with the best execution Indlices, dassc-styled
standarch, and it has been determined in good faith that the LBS (Lux) Strategy SICAV (2]
wokerage fee is reasonable in relation o the value of the exe- — Dymamic Income (IS0 14 855 28353 USD
cution andfor brokerage senvices provided by the broker.
€l Swaps

Goods and senvices received solely included research sendces,
The relative costs of benefits of research received from beokers Swaps and forwand  Swaps and foreard
are not allocated among particular cients or funds because it Twaps on indices swape on indices
is believed that the ressarch received ks, in the aggregate, of LBS [Lux] Strategy SICAY (purchased) {seld)
assistange in fulfilling the Portfolio Manager and its affiliates’ = Dynamic income (LS0) CUSD 18787 05000 USD
aoverall responsibilities 1o their dients or funds they manage. -~ Systemats Alcaton
During the year from 1 June 2023 to 31 May 2024 there wers Porthlio Defensive (LS0) (LSO 10965 18541 LD
no transactions executed with brokers having soft commissiaon - Systemati Aloation
amangements in place and therefore no related commissions Portfilie Dy (LSO iy T 151 BETRYLED
have bieen paid by the subfunds for these wansactions = Jatemanc Afocatcn

Prartfedies ediuen (LISD) SUSD 3497952148 USD

Mote 7 - Commitments on Financial
Futures, Options and Swaps

Commitmients on Finandial Futures, Options and Swaps per
subfund and respective cumency as of 31 May 2024 can be
summarized as follows

a) Finangial Futures

Note 8 — Total Expense Ratio (TER}

This ratio was calculated in accordance with the Asset Man-
agement Assodation Switzerland (AMAS) “Guiddines an the
caloulation and disdosure of the TER™ in the curment varsion
and expresses the sum of all costs and commissions charged
on an ongoing basis 1o the net assets {operating expenses)
taken retrospectively 25 3 pearcentage of the net 2aets.

Finameial Futures Fimangial Futures :
Py ot band TER for the last 12 months:
UIES [Lux) Strateqy SICAV [bought) [snid] o
~ Feted Inceme Sustamabie (EUR) 1 851 640,73 BUR - ELR Expans
[£559 Strategy SICAV Ratio (TER]
= Faeed Income Sustamable (U502 962 31250 USD - _:_m':ff S L
~ Incorne Susiainable (CHEY 4008 675.33 CHF - CHF S TR T |'|:-:a;
= Income Sustainable (EUR 2435 368.72 ELR ~ELR e —T T 1'““
= Income Susiainable (USH) 4 443 458,75 USD - LAD aic eee 101 P |.44n
- Systematic Allacation f
Portfoko Defersve (USCH - UED 41167 Faazusp - Dmamicincome (S0 (HKD] Pamdit 1.44%
= Dyneamic Income (L9500 (500 hedged) P-mdist 1.50%

UBS (L) Strategy SICAN = Annual report and audited financidl statements as of 31 May 2024
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Totsl Expense Total Expense
UBS [Lisk) Stratigy SHCAY Ratic (TER)  UBS [Lux) Strategy SICAY Ratia [TER)
—ngtlm-u.m;{:l-uc O70% -Spsmmu:m;.mrr Fortfolio Crynarmic §US0H
— Dyraarnic Ingedv (USD) G-melist 0665 (ELR hidged) Pace 191%
~ Dynrnic Income (LISE) (D) G-mdit 070%  —Syslematic Allocation Portflo Dynamic (US0)
- {BP hedged) P-aee 1.92%
= Dynamic incoemee (LIS0) (560 hedged) it D.ra% -
= Faeed Incomee Susiainalle (ELUIR) Pacc 1.22% _;ﬁmzﬁﬁmwm 1.83%
= Fii Income Sustainabie (EUR) O-ate Lk « Allocation Portfoho Dyname (U50] G-&% et 10 %
~ Frceed Ingome Sustamabie (S0} P-acc 122% = o Pl h e RIS Craec )
= Feiedd Imecsmie Suflamakie (LSO} (PY hedged) P-ace 1214 Eystealic Alleeation Pertfo Dyrarmit (USCT
= Foced Incovme Sustaing ke (LSO O-ac 0.75% WCHF hedged) O-ace 1.06%
= Income Susiainable (CHE} P-ace LAT% - Syrtematic Allecation Portfobo Cynamic (USCH
= Incormne Susiainable (CHF) P-tist 1455 (EUR hedged) O-ace 1.06%
~ Incorme Sustainable (CHF) G AT —Systematic Alocaton Portfobo Dynamic (LSO}
- Income Sustainable (CHF) Crdia oar%  (O8F hedged) Qrace 1.06%
= Incoene Sustainable (EUR) FAT-atc 5% -iﬁwﬁmmﬂmmm -
= Income Sustainable (EUR) P-acc 1.42% -
~ Income Susiainable (EUR) P-dist 1424 "E‘!ﬂ?ﬂtmmmmm 1.27%
£ IO e LI et DATH - Systematic Allccation Portfolo Medum (USC)
= Income Suslainable (EURTQ-dist Dary (EUR hediged) k- 1-acc 1.30%
= Income Sustainable (USDTE-1 9 0.9%% - Syiemaiic Allecaton Porthobo Medam (USD)
= Incorne Sustainable QSO P-6% - dist 143y Poademois 1.75%
=~ Inconne Sustainabie (USD) (HED) P-6 %=t 1.43% = Systematic Allccation Portfolio Medam (US0)H
— Inceene Surlanabie (USD) Pace 1.43% QI PNt 1.5
e Sortainaibi S0P B T - Systematic Allocation Portfobo Medam (USD) Pace 1.75%
= incoene Sustainable (USD) G-ace CT et s
= Income Swslainable (US0T C-oist [HEE T i Aliocaton Porth p s
- Syshematic Allacation Porthobo Defenshve (USD) ALK hedigeed) P-ace 1.80%
heieE LI7%  oriematic Allecanion Portlolo Medium fUSC)
- Sysiematic Allacation Portlobo Delenshve (USD) CAD hedged) Pace 1,80%

i : 159%  iematic Allocation Portfolo Medium (USD)
= Sysiematic Alloation Fortfiobo Defensive (S0 (CHF hedged) F-ace 1.80%

THET) P2 -1 1.509% ZSysiamatic Allocation PortToko Medum (S0}

- Systernatic Alocation Porthobo Defensive (USD) Pract L59%  (eUR bedged) Pace 180%
= Systematic Allocaton Portficko Defensive (U0} = Systematic Allocation Portfolio Medam (USD)

(CHF hedged) Prace 1.64% (GO hedged) P-ace 1,809
= Systemiatic Alocation Portiobe Defensive fUSD) = Systematic Allccaton Portfolo Medum (USD)

[ELA hiedgedy P-acc 164% (9GO hedged) Pase 1.80%
= Systematic Allocation Portfobo Defermne (LSO} = Sysiematic Allccaton Portfolo Medum QUES0T

(GBF hedged} P-acc 164% -4 mdst 1.00%
—ﬁ'ﬂmﬂkﬁlmﬁm Portfobo Defenshe (S0} — Systematic Allecaton Portfobo Medam QUS0)

(350 hedged) F-ace 162% (D) Crdbhemdist 1.00%
= Syslemnatic Allocation Porthobo Defensive (USD) - Systemal Portfobo

?ﬁﬂhi‘dﬂm Permedist 1.64% Qrace = Aceten W 0000 1.00%
= Systernalic Allocation Portfoko Defensive (USD) —Systlemalic Alccaton Forthobo Medum (USD)

Q%0 -madesl 0.95% (HEDT Crage 1.00%
= Sysiematic Allecation Fortfioko Defersive (USD) Crace 095% . dystematic Allccation Portfoiio Medum USCH
= Systernatic Allocation Fortfobo Defensive (USDY HCAD hexdgped] Grace 1.04%

ICHF hindgedd} O-ace LOOH  _psiematic Allecation Portfolo Medum (USCH
= Sysgmatic Allocation Portholo Defensne (U500 (CHF hedged) (-anc 1.05%

[ELIR Fied ged) O-are RO _systematic Allccaton Portfobo Meduns (USD)

- Sysiematic Allocation Portfolio Defensie (US0} (ELIR hedged) O-acc 1.05%

[38F hedged) O-acc LOU%  _sysiematic Allocaton Portebo hechur (US0]
~ Systematic Allecation Porthobo Defenshe (USD} (8P hedged) Gracc 1.06%

[5G0 hieclged : Crmdist 095% - Syciematic Aflccaton Portfobio BMedam USD)
= Systematic Allocation Fortfoko Dyramic (LS0) K-1-acc 1.34%  (3EX hadged) Qrace 1.05%
= Systemnatic Allocation Portfobo Dymamic (LSO} = Syflematic Allocation Pertfolio Medaum (USD)

(LI hreddged) K- 1-acc 1,37% (560 hedged) G-ace 1.05%
= Syslemalic Allocation Portfobo Dynamic (LSD} P-a% -mdist 17 —Nira Yield [EUR) P-acc 1,95%
- Sygiematic Allecation Portlobo Byresnic (USD) P-ace 187%  =Xira Vield EUR) P-dist 1.94%
= Gysternatic Allecation Porthoke Dyram (LSO} = Xira Yield EUR) -acc 1.10%

[CHF hedged) P-ace LI2% _xira Yok (L) O-cleit 1.10%
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Transaction costs, interest costs, securities lending costs and
ary other costs inoumed in conmection with cumency hedging
are nat incduded in the TER,

The TER for classes of shares which wese active ess than a
12 month period are annualised

Mote 9 — Portfolio Turnover Rate (PTR)
The portfolio temover has been caloulated as follows:

(Total purchases + total salkes) -
(teral subscriptions + total redemptions)

Average of met assets duning the period
UnCer reyiesy

The partfalio tmover statistics are the follwing for the
peniad inder review.

LRBS (L) Strateqgy SICAV Pertfolle Tumower Rate (PTR)
= Eynamic incomss: (LS00 3550
— Fséiedl Iiceviie Sudlaimalie (ELIRY Q2 1%%
= Fided Income Sustamalibie (LU0} 39.86%
= Income Sustainable (CHF) 57.16%
= Income Sustainable (EUR) 5038%
= Incoene Sugisinable (USD) 4B 2%
- Systernatic Allocation Porthobo Defensive (LSO 33.98%
= Sysiematic Allocation Portfolo Dyramic (U0} Sl
= Syslematic Allecation Portfoho Medum (LS00} 450
= Xera Yud [EUEE 3q 8%

Mote 10 - Transaction costs

Transaction costs indude brokerage fees, which also indude
caats from Commission Sharing Amangements, a5 well as
stamp duty, local tanes and other foreign dharges if incurred
during the fiscal year. Transaction fees are included in the cost
of securities purchased and sold.

For the finandial year ended on 31 May 2024, the fund incumed
transaction costs relating 1o purchase or sale of investrents in
securities and similar mamsactions, as follows:
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Furthermare, in accordance with the standard market practices
o bond markets, purchases and redemptions underlies the

" Bid-Offer-Spread” . According o this principle 2 difference
results between the purchasatedemption price and the market
value which comesponds to the wage of the Broker.

Mot 2l ransaction costs are separately identifiable. For fived
income investmients, forward cumency contracts and other
derivative contracts, transaction costs will be induded in the
purchase and sale price of the imestment. Whilst not sepa-
rately identifiable these transaction costs will be captured
within the performance of eadh fund

Note 11 — Related party transactions

Cornected persons in the context of this nate are those
defined in the SFC Code on Unit Trusts and kMutesl Funds.
All transactions entered mto during the year between the
subfunds and its connected persons were camisd out in the
nomnal course of business and on nomial commercial terms.

2] Transactions on securities and derivative financial
instruments

The volurme of securities and derivative financial instrurents
undertaken via a broker that is an affiliate of the
htanagament Company (except options), the Portfolio
Manager, the Depaositary or the Board of Diwectors for the
financial year from 1 June 2023 to 31 May 2024 for the fol-
lovwiding subfunds licensed for sale in Hong Kong is:

Volume of transactions
in Securities and
dervative finandal as e % ootthe
instruments with total of seturity
UBS [Lux) Strateqgy SCAY related parties transactions
= Income Suilndkde (S0 117925 618,80 3.0%
Commissions on
trantactions in
Securities and
dervative financia
Instruments with Awerage rate of
U5 L) Strategy SHCAY related parties comimistion
= oo Sudlamalnle (LGS0 9 308,83 CLDO %

As disclosed in Note 10 - Transaction Costs, the trarsaction

UES (L) Strategy SICAY Tremsaction rosts coats for foeed-moome investments, exchange-traded futures
= Dynamnic Ingems (500 37 o3sapusn  COMAcTs and other defivative contracts are incuded in the
~ Fxeed Incodm Sustamabie (ELR) 37eaa3en  Purchase and sale price of the investment and are therefore
Pt Inceem Sustainabie (LB} oarasusp Mot listed individually here
- 4 rd

Income Sustainable (CHF) Basd 22 CHF ey s
= Incorme Sustainable (EUR & 706,35 EUR in other securities
— Inceeni Suftanabie (USE) 03232 BALSD [nerpt suities,
= | equity-like securities

hLifi Asset Emernging Markets Dynamec (S0} 227037050 fres ah T
= Systematic Allecation Portfobo Defensive (US0} 23 455,73 USD financial instruments) total of serurity
= Sysiematic Allecaton Portfolo Dynamic (LS} 29 BT USD UBS (Lux) Strategy SICAY with related parties transactions
- Syernatic Allacation Pertfsbe Medium (LD JASTAEAUSD  —Inoome Sudtainable SO} 0.00 CL00%
- Xirm Yoeld (EUR) 3 833,07 EUR

! liquidated on 9 Apell 2024

UBS (L) Strategy SICAN = Annual report and audited financidl statements as of 31 May 2024

According to nonmal Market practice, no commissions have been
charged to the Company on transactions on “other seourities
{except equites and equity-llke securities)” with related parties.
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Such transactions were entered in the ordinary course of busi-
ness and on normal commercial terms.

For the cormersion of the volume of transactions with related
parties into subfund curency, the exchange rates of the finan-
cidl statemnents as of 31 May 2024 were used,

b} Transactions in Shares ol the SICAY

Connected persons may investin a new subfund/sharedass for
the purpose of providing seed capital (" Direct Investinent”),
with the intent of remaining invested until the subfundshare-
class has substantial net assets. Such investents are at aim's
length and comply with all late trading/markes timing preven-
tion requirements. Mo connected person may invest for the
purpose of exercising rmanagement of Contred over any Fund
or the Company.

As ol 31 May 2024, the Management Company and its affili-
ates / persans had not conmibured any seed capital to the
subfunds f share dasses registerad in Hong Kong,

¢} Holding of the Directors

The Directors of the Management Company and the Directors
of the Comparty had no holdings in the subfunds fcensed for
sale in Hong Kong as at 31 May 2024,

Mote 12 — Defaulted securities

I the evert 2 bond is in default (hence not paying a coupon’
principal a3 specified in the offening documents] but a pridng
quotes exists, a final payment is expected and the bond would
therefore be kept in the portfolio,

There are sacunities that have defaulted in the past where no
pricing quotes exists. These securities have been fully written
off by the Fund. They are monitored by the management
company that wall allocate any resum that might still arise (ie
dividend) 1o the subfunds. They are nat shown witkin the port-
folio bt separately in this note.

LIBS {Lux) Strateqy SICAV — Dynamic Income (USO)

Share Currency Nurmiter
MM HEALTH PLC OFD GEPRY GEe 2500
LIBS (Lux) Strategy SICAW = Systematic Allocation

Peatfodio Dymamic (LISH)

Share Currency MNumber
MMC HEALTH PLC OFD GBRG.Y GEP 997,00
LIBS {Lux) Strateqgy SICAW = Systematic Allocation

Poatfolio Medium {50

Share Currency Number
N HEALTH FLC ORD GARRY B 308200

UBS (L) Strategy SICAN = Annual report and audited financidl statements as of 31 May 2024
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Note 13 - Liguidation

The following liguidation ooourmed:

Subfurd Dot
LIBS Luog Strategy SICAY
=Ml Asseq Emenging Markets Dyramic (U500 940024

For the following subfund, find here after the details of the
remaining cash on the accounts held with the Depositany
Bank as at 31 May 2024, 1t wall be used 1o pay the remaining
operating fees pertaining to that subfund and final payments
of hguidation proceeds Gf any) to Shareholders

Remaining cash as of 31 hay 2024; 3 291,77 U3D

Note 14 - Subsequent event

The tollowing mergers are scheduled 1o ooour in October 2024,

Subfurd Merger into Seheduled date
LIBS (Lund Stategy SICAY UES (s Strategy Fund

— Fixnd Income ~ Feaed Encomi

Sustaimable (EUR} Sustainable (ELA) 11,06, 2024
U5 (00 Strlegy LAY UGS (LR Siralegy Fund

~ Fixed Income ~ Feoed Encone

Sustaimable (US0H Sustainable [1L150) 11, 00,2024

Note 15 — Applicable law, place of
performance and authoritative language

The Lusembourg Cistict Court is the place of perfomnance for

all legal disputes between the shareholders, the Company and
the depositary, Luxem bourg law applies, However, in matters
conceming the dlaims of investors from aher countries, the
Company andbor the depasitary can elect to make themsehves
subject to the jurisdicion of the countries in which the Company
shares were bought and sold

The English version of these finandal statements is the
authoritative verdon and only this version was audited from
the independent auditor. Howeyver, in the case of shares sold
o investors from other countries in which Company shares
can be baught and sold, the Comparny and the depositary
may recognize approved translations fie. approved by the
Company and the depositary) into the languages concemed
25 binding upon itself.
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MNote 16 — OTC-Derivatives and Securities Lending

If the Company entess into OTC wansactions, iTmay be exposad 1o risks related 1o the oredinaorthiness of the OTC counterpar-
ties: when the Company enters into futures contracts, options and swap transactions or uses other derivative technigues it is
subiject to the risk that an OTC counterparty may not meet (o can nat meet) its olligations under 2 specific or multiple contracts.
Counterparty risk can be reduced by depositing a security. If the Company is cwed a security pursuant to an applicabde agree-
rment, such security shall be held in custody by the Depositany in favour of the Company. Bankmupicy and insolvency events of
ather credit events with the OTC counterpary, the Depasitary of within their subdepositanycomrespondent bank network may
reqult in the rights o recagnition of the Company in conrection with the security to be delayed, restricted ar even eliminated,
which would force the Company to fulfill its obligations in the frameweark of the OTC transaction, in spite of any security that
had previousky been made available to cover any such obligation.

The Company may lend portions of its securities portfolio to third parties. In general, lendings may only be effected via recog-
nized clearing howses such as Clearstream Intemational or Eurodear, or through the intermediary of prime finandal institutions

that spedalise in such activities and in the modus specified by them. Collateral is received in relation to securites lent. Collateral
is composed of high quality securities in an amount typically at least equal 1o the market value of the securities loaned.

L85 Europe SE, Luxembourg Branch acts as securities lending agent.

OTC-Derivatives*

The OTC-Derivatives of the below mentioned subfuids have margin-acoounts a3 collateral.

Subfund Liniren llzed Collxtrral
Counterparty gain {loss) reokived
UES (Lux) Strateqgy SICA — Dynamic ncome (USD])

Bank of Amenica ¢ 66 U0 GO0 USD
Banglys 43158 U0 000 LD
Canathan npbrial Bank B3 274 72 USD OO USD
Cuobdman Sachs 50,76 USD 000 A0
H3gC -3 245,33 U0 000 USD
Piorgan Stanley 64 31223 UED 000 S0
Aoyal Bank of Canada -37 066,61 USD 00 S0
Standard Chartened Bank 44 075,09 UsD 000 UsD
Stae Sreel 187 7a3.04 USD 000 LS
Torortg-Dominicn Bank 16 308,25 UsD 000 LD
LIBS A5G -557 52323 USD O O S0
‘Wisipa Bankong Cop -7 176,97 Ush 0o B0
URBS (Lo Strateqgy SICAV — Fxed Income Sustainable (ELR)

Bank of Amenica 1560 EUR .00 ELR
Citibank 066,11 EUR O 0 ELR
HEBC 271.30 EUR 000 ELR
Morgan Stanley 24082 EUR (00 ELR
Standard Chartersd Bank -1 QiEAS EUR 000 EUR
State Sl 21739 LUR 0 ELR
UBS AG 74 633.55 ELR .00 EUR

* Dervatives traded on an official eochangs are nol inchaded in this tabie & they ane guarinteed by & cieening house, in 1he evert of 2 counterparty defaull the
deanng hows sddames $ie nik of ks
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Subdund Uninealized Collateral
Coanterps by gain [Jeas) reckivid
UBS (L) Strateqy SICAV — Fixed Income Sustainable (USD)
Canadizn imperial Bank LA UISD 00 LSD
Citibank -16 305 82 UsD 000 LD
IAcegan Stanley -4 953 64 UISD 0,00 LED
Momum 30 458.54 USD o0 5D
Standard Chartered Bank A 17023 USD (00 LS
Stitg Sreed 175,23 USD Ch00 LED
LIRS &G -9 &1 34 usD 00 LED
UES (L) Strateqy SICAY — Incame Suttai nable [CHF)
Hani; of Amenca -5 258,64 CHF 00 CHe
Canatipn imperial Bank 53,80 CHF (00 CH
Ciibank -20 535,27 CHF 00 CHEF
HSBL 5 715.57 CHF 000 CHE
Mcrgan Sanley 186 903,42 CHF 00 Che
Momunk =4 120098 CHF 00 Che
Standard &nd Pocrs B00 ndix 559 453.60 CHF 00 CHEF
Standard Chartered Bank -1 284 48 CHF 00 CHE
State Sreel 1 659.95 CHF 00 CHE
UBE AG 13 185,80 CHF (00 CHe
Wesipas Banking Conp -1 435,49 CHF 00 Ch
URES (L) Strateqy SICAV — Income Sustainable (ELR)
Bani; of America 32384 EUR (00 ELR.
Bamliys 103,60 EUR (00 ELR
Canadian irnperial Bank 126,17 BUR 000 ELR
Citibank -1 83596 EUR 000 ELR.
H58C 3554.1% EUR (00 ELR
Morgan Ranley G01.21 ELR (00 ELR
Stndard and Poors 500 index A0501. 11 EUR 000 ELR
Standard Chartened Bank -H232.84 EUR 00 EUR
State Sreel =1 $7.8Y EUR (00 ELR
LIBS AG 115 075,85 EUR 000 ELR
Wisitpas Banking Coop 23316 LUR 0,00 ELR
UES [Lux) Strateqy SICAV - Incame Sustai nable [USD)
Canadian imperial Bank 5 403,15 USD 00 LED
Citibank 21 855,11 USD 000 S0
BAsrgan Stanley -8 11, 78 UsD 000 LD
Standard and Poors 500 incex 65 952,00 USD 00 LU0
Standard Chartered Bank <6 3%9.37 USD 00 LD
State Street 993,32 USD 00 LED
LIBE A5 -8 385 4% USD 000 LED
Wesipas Banking Conp AT AT USD 00 LSD
UHBS [Lux) Strategy SICAV - Systematic Allocation Porticllo Defendhe (USD)
Bard of America 199 1250050 (00 WD
Banclays 321,99 UsD 000 LD
Canadian Inperial Bank 3 923 50USD 00 LD
Dbk Bank 1648 945 35 USD 00 WeD
Mergan Sanley 480 B8 BOUSD (00 LD
Standard Chartened Bank -25 004, 75 USD GO0 WD
State SAreeL -45 414,24 USD 00 LS
UIB% A5 <79 70044 USD 33 88320 15D
‘Wesipas Banking Comp =7 3747 USD (00 WS
UBS [Lus} Strategy SICAN = Annual report and sudited financial statements as of 21 May 2024 182
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Subfund Unrea llzed Collatersl
Ceanterps by ghin [Jeas) reckivid
WS [Lux) Strategy SICAV - Systematic Allotaton Portfolio Dynamic [US0)
Bark of Amenica 100 (053,86 S0 000 5D
Barclays 616,33 USD 000 S0
Canathan npdral Bank 66 4761 3 UsD 000 LD
Ciibank 50 283.97 USD 000 USD
Goldman Sachs 208.35 UsD 000 USD
HEBC 253802 UsD 000 LED
Borgan Stanley 214 054,00 WsD GO0 S0
Standerd Chartened Bank 51 058,50 USD 00 S0
State Streel 1 745 29 U5D 00 USD
UBS AG - 107 983,55 UsD 000 S0
Wiesipas Banking Comp 11 57442 USD 00050
UBS (Lux) Strategy SICAV — Syrtemntic Alleraticn Portfolio Medium (USD)
Bank of Amenca 153 82064 USD 000 LAD
Banchiys 17 31,2350 00 S0
Canadian impérial Bank 154 371,37 USD 0,00 LED
Dretstsehok Bank 577 33085 USD 000 LAD
Geoldmnan Sachs 30 745,60 LS 000 S0
Morgan Ranley 71634323 Ush 00050
Standard Chartened Bank: 104 626,90 LSO 00 LED
Stale Street <196 785,12 USD 003 WAD
UBS AG 189 526.30 USD 574 2E2AGUSD
Wesipac Banking Corp -2 108 ush 000 Sl
UES [Lux) Strateqy SICAV = Xtra Yield (EUR)
Bank of Amenica 435 20 EUR 000 ELR
Bamlays Je63 EUR 000 EUR
Canadizn Impgrial Bank 82,01 EUR 000 ELR
Citbranke 15543 50 LUR OO0 ELE
HEBC B 532 95 EUR 000 EUR
Morgan Sanley B840 EUR .00 EUR
Standard and Poor's 500 Index 60 751,66 EUR 000 EVA
Sranddrd Chartied Bank -2 S5 36 LUR 03 ELR
Siate Sreel -7 6¥2.96 EUR G.00 ELR
UBS AG 182 931,72 BUR .00 EUR
LES [Lun) Strategy SICAV = Syctematic Allocation Portfolio Defentve [USD)
Compotition of collaters] by type of acets Weight %
UBS AG
Cash 10000%
Bondi 0.00%
Egirties 0.00%
WS (L) Strateqy SICAV - Systematic Alleraticn Portfolio Medium (USD)
Composition of collnteral by type of assets Wisight %
UBS AG
Cash 100.00%
Bonds 0.00%
Equities 0.00%
UBS (L) Strategy SICAN = Annual report and audited financidl statements as of 31 May 2024 183
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Countsrparty Exposurs from Collateral Breakdown
Securities Lending s of 31 May 2024* [Wielght in %) ae of 31 May 2024
Market value of Codlateral
LS [Lux) Strategy SICAV securities lent (ES Switzeriand AG) Equities Bonds Cash
— Dhyiarnic nccrd (LS00 14 349 471,63 UsD 15 173 56543 LED 55,5 40.06 [
= Income Sustainable (CHF) 22 981,71 (HF 2442203 CHF 6087 349.13 000
= Sylemnatic Allecation Porthcio Deferive (USD0 1 380 268.69 5D 1 aa5 GEL06 LED 5564 A0.06 (]
= Sysiematic allocation Portfioko Dynamic (LSO} I8 19605 USD 305d 29550 USD 5% Gd A0S 0.0l
= Syflernatic Slocaton Portliobo Miedum (US0 7140 063,63 USD 7463 031,37 USD 59 50 4006 00

* 1he priorg and godhags rte nfdrmmabon foe the Counterpanly Expodung i cblioned diecily from e secunties lending agent oa 37 May 2024 and hince, A raght
difter from the ciosing priced and echangs raled wisd for the preparation of he finandal statements & of 31 May 2024

LS [Lux) Strategy SICAV LE3 {Lux) Strategy SICAV LBs (Lux Strategy SICAV  LBS [Lux) Strategy SICaV
—~Iyynamic Income  —Fixed Inoome Suttainable - Fixed Indome Sustainabie - Intome Sustainable (OHF)
usoy {EUR] [50)
Securities Lending revenuss 0 028 6 326.50 1027432 &50.75
Setunligs Lindmg cost®
UES Swilzerdand AG 27 27086 USD 1 §87.95 EUR 3 08230 50 5.3 CHF
LIES Burope SE, Lusermibour Branch 9 09029 USD 63265 EUR 102243 UED 5,07 CHE
Met Seturlies Lending revenues 54 54173 UED 3 19590 EUR & 164.59 L0 15045 CHF
UBS [Lux) Strateqy SICAY  UBS [Lux) Strategy SICAV  UBS [Lux) Strategy SCAV  UBS [Lux) Strateqy SICAV
~Incame Sustainable = Systematic Allocrtien ~Systematic Allo:stion - Systemptic Allccation
[us0) Portfolic Defensive Portfelic Dynamic Portholic Pedium
[uso] D) sy
Securities Lending revenues 1.4% ErR Y 57 S5 Tl 134 23068
Secunties Lendng cost®
RS Swatreriand A5G 044 USD 11 151,83 USD 17 399,97 UED 40 32920 LED
S Burcpe SE, Luseniboung Branch 014 UED 3 NAITUSD 5 799,97 U0 13 423006 LED
el Seourtes Lendng rivenues D87 5D 22 30365 U5 34 759,82 LSD &80 653 33 LED
UBS [Lux] Strategy SICAV
= Xtra Yield
[ELR)
Swcurities Lending revenuss 14462 30
Securilies Lendng cost®
UBS Swieriand &G 43859 EUR
UES Burnpe SE, Lusermboyrg Brandh 146,23 EUR
Met Secunties Lending revenues B77.38 EUR

* 30% of the gross revenie ane netained as costsTers by UBS Switzerdand &G acting &5 secuntses iencdng service provder and 10% are retained by UBS Eurcpe SE,
Luemibourg Branch #ting a5 secunies knding agent

UBS (L) Strategy SICAN = Annual report and audited financidl statements as of 31 May 2024
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Statement of Investments in Securities and other Net Assets as of 31 May 2024

Transferable securities and money market instruments listed on an official stock exchange

Valuaticn In LSD
Unirealized gain Jossh on
FuturesForward B A%
Quantity/ Exchange Contracts! of net
Description Mominal Swinps [Note 1) assts
Eqquities
Australia
Al ALEOL LT 1EIS. Ob a2 L]l
Al AME GROLF MLDGE LI Y 20 BES Db 32 0237 LE-]
AL AR GRDUF hFY 770 00 42 180 0ol
ALD ARSTOCRAT LEISURE WY 1 E96.00 116 1805 noe
18] AT D MY iR Nir) E5 31547 L]
A0 AURION HOLDMGS hEY 13 140,00 1 1E557 [T
Al BWPGROLP IO NPY 52 00 00 1 525 50834 0,32
L5 BLUESC OFE STEEL WP ¥ 5 Ol SE 22157 L)
Al BRAMILES D M 12 68309 [ L) [T
Al CARGROUP LD NP bRl G 61 A L]l
Al :w_-r_m-unuu-s'l L1 11 415 0 O A103E 0.3
ABD  COCHLEAR LTDMPY 4 ) 101,04 [
Al COLDE GROUP D MR 1N 0E G 1 e 0.
Aok COMFUTERSHARL U0 MEFOET RICH 5 1 O o5 4032 LEH
ASD  CSLMPY 329000 E1) 04594 0.12
AUD  DEEUS NPV ISTARLED) 1858 00 ¥ 41850 0l
Al EMDEADUR GRO P U WP A8 #0103 5 w8138 LK)
AL FORTESCUE D WPY 16 B85 00 177 B0 046
AUl GODOMAN GROUP (STARLED SECURTY) 1153000 157 1830 0o
ASD  GH GROUP NP {STARLED SECURITES) 13 B34 00 p ) [
AD  INSGRANCE AUST GRP HPY 18 18700 T e [T
AED  MACOUSRE GPLTD NPV T AR 00 315 ngae oot
ALb MR AN K PRI L IO 30 D T4 Fa4 27 LK
AL MMILAL RESS ITD WY 117600 55 4530 [T
Al ML GROGF CTRPUED SIC URANY a0 1 20%ES ool
1] WaTL AudTRALS BE 0N 21 306 O ABh 45 EY 0.0
AL Wl STARRLS LTD hY 745,00 1 12746 [T
AL DRI UMITED WY 3 33000 & 5711.77 ol
Al DRkGE [NIRGY BFY 11 ¥ia.0d TE PEDSD LE
AL FLBARA MIRERALS LhFY 1961500 5 42704 [T
Al PED MSECEUS NPY A0 10 #5147 [
APl CanTas AIRWAYE NRY 1AM 00 ¥o 440 0
Al OBE WS GROUP K&y 15 1900 e 15817 [
A0 RAMLAY HEATH CARE NEY 1300 00 40 K18 0l
Al REA GROUP LBATED N 3 B !t-;:;lu K]
AD  RITCE AUSTRAL MPY 1264 B 1 B2258 0.0
Al RO TINTO LRITED Y PN 320 g e oot
LIE] CANTOL LIWTTD NP 33 Pea Db 168 23455 LE]
AL SCENTHE GROUR WP STAPLED kT 38 B 00 TH 74454 [
AD  SHEK LMITED WiV 115200 0 11585 [
Al SOVEN GROUPF LDG S WY 1 By &0 9ik4h LK)
AL SONK WEATHOARE NFY 4 5600 T3 1270 [T
AD  SOUL PATT RS0 MO} NP 120400 £ 15925 [T
ASD  SOUTHIZUTD Wi 33 185 00 &7 BagR? o
A0 STOCKLAND NPY [TAPLDY 1681000 50 20171 [T
AID  SUNCORP GRO WP KD My B O D 1880 [T
Al TELSTRA GROLE OFD My A1 B M.I.H-_ld. BE
LIE] Tw LOTETRY CORFCE hiFy 15414 D_h !921.!6 L]
AEh  TRANRIERAN GROUR STAFED UNTS NP 116 1T M E 0
Al THLASuY Wl [3Ta hiv ¥ 1 O 5 11385 [
L1 WIC Y € ENTRES MPY (STAPULD SECURITY) TE JH p ] I'i‘].’?_.!- (]
Al WESRARMESS LTD WY 11 55,00 458 5I081 0.l
Al WilITRAD BKG CORF MY T3 EET O -tE Wa1.94 LE]
AL WISETECH GLOBAL T WAY | 33000 LR IAE [TH
AUl WODDSIDE EMERGY GRDUP D 17 454 0 321 TIEAD 0
(0 WD DSICE ENERGY GROWP LTD 181202 ¥ R4 ol
A0 WODDAMORTHS GRP LTD WPY 215600 17 BUE1E )
TOTAL Awirala o 54 55500 Er
T — Sr——— ———
UBS i) Strategy SICAV — Dymarmic ingome (US0) Annual repart and awdited finandal staternens a5 of 37 May 2024 26
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Valuaticn in USD
unrealized gain [ e22) an
Futures Forward B5A %
Qunntity/ Exthange Contracts’ of net
Deseriptian Mominal Swaps [Note 1) ATEES
Austria
Bk EHSTE GAOUF BE AG WPY il 0 A5 (1 8% (]
Bk OOMV G R PREY T b LA L]
Bk VERBUND &G CLASS S MPY W10 M 2278 02l
Bk UDESTALMRE i3 WPy 53 0 15 B354 11
TOTAL Amira 131 0387 ﬁ
Belgium
(1] AGEAT WY S O a5 S 3 G
EUR  AMEUSER-BUSTH N WPY 1 §B5. 00 121 18542 0.0
Bk BV SvS OFERATOR WP b [ EEET) 000
fuk (Pl RRUNELLEE Lawd Kiny 198 o 14 R0 T8 L]
[k KBE GREIUF NV WY S8 £ a3 (a1 [l
fuk  fADETEREN WY NPV ] Bain 000
Tzl L E b TGl i R4 3 [
[k SYENSOD SA W | 16, 0 17 48722 (1
Pk UCBNPY 308 0 a1 P11 0.0l
Dk e Gkl WA [ T4 BEDBY [
Erl VSR EeD4FSES DE FAUW WPV (DT SFLUT) £ 0 18 24181 0,00
TOTAL Bolginm 355 (54,38 008
Berrnuda
[k ADGON UMEED EURO.5Y 15M.00 15 35142 000
USD AW CAMTAL GROUK COM WS0G.0 EOT.00 B3 ME41 002
UED  EWEREST (R iR 70 D0 U0 0] A7, M 08 (]
TOTAL Sarwada ) 112 §54.74 ET0
| ——— — —
Canada
Cab  AGNED EAGLE MINES LT COM 1 6180 114 a1888 0,00
CAD  BEE IWC CO0M NDW T 00 £ 1584 000
CAD  BEDOKMELD ASSETM CLASS A LD WOTING SRE 1 200k O &7 (HEA0 (]
CAD  CANADHAN TIFE LTD CL & 152 00 15 181.21 000
CAD  FORTE IHC COM WPV 1 61600 B B0 [
CAD  GREATWEST LRTCD INC COM S8 0 pe bRt 001
CAD  HYDRD GHE INE COM WY 11540 N e (]
Cap L, FIVARG WL CORF COM MPY pIIN: ") I IEARD 0.0
CAD  IGM FNAHCIL ING CIOM pA 19 W0 0.0
CAD W EROAL O ETD COM NEW BTG o bEd 48 L]
CAD  LUMDIN MmanG CORP COM T A O P ATOED L]
CAD  WSGHA INTLINE €00 KR 91400 41 4139 (]
CAD  WMANULFE AL CORP COM BDTE O 156 10024 0.3
LAl WUTREM UDNR 1 Bl 00 i BER 1Y 008
CAD  OFEN TEXT C0 COM WFY S8 03 5 ESE TR (]
CAD  SAPUTDIMC COM BT 17 741.5% 000
CAD  uN LFE FINL WE COM 1 9500 97 MEAAY [
CAD  SUNCOR ENERGY WE COM MMV HEW 4 35200 177 SUREE (L]
CADR  TELLS CORFORATIIN WFY 15T 00 5 M147 (]
Cal  TROCGROUP LD C0M NP 1 0 B2 M4 ED o1
fab  TOUEMALING DL CF €O Y 11300 55 443 ) (L]
TOTAL Canails 1 185 BER1E E
Denmark
BEE AP LEOELLER-MARRSE SR WTIKK 1000 16,00 T 218 (]
DEE &P MOLTR-LAAERSK A DEK LGG 106 1% P08 L]
DEE  CARLSEIRG SERWLOE20 0 & B0Y 0l
DEE  COLOPLAST DEK) & Lo 5 A0.24 L]
DK T s BKE 133000 I8 dnkad [
TOTL Benmack L) a.E.]
Finland
Bk EUSA O PV 5% 0 . BEABA (]
fuk  FORTUM O EURY.40 FE0.00 15 10818 000
fizk KREED OF) Rudd SiR'Y 1 B O M 3a) ]
N T 1§21 00 51 51163 [
[l METE0 C ORI RATION R 1855 00 &5 00} L]
[k Wl L Ol W 1 b o i fE140 [
UBS L) Strategy SICAY — Dymarmic ingame (U500 Annual report and awdited finandal staternens a5 of 37 May 2024 27

Thie neotes. are an integral part of the finandal staternents

327/537



EDINETOOOO
O00OO00O000000000000040d0(e31583)

Oooooooooooogoo

Valusticn in USD

unrealized gain [le22) an
Futures Forward B5A %
Qunntity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) ATEES
[sh WOKLA Ol MPY 10 BPE 00 a1 bk 18 ool
Dk WORDES WOLING ABF MFY TT.00 55 5114 [
lisk Giedh CORP SEREFHR 618 60 o1 061
[sh SAMPOPLE WPV A 1 01600 4 50113 [
Bk STOMA EMSD 00) NPV SER'E 131000 17 65873 0.0
DUk WPMEIYMUSEN E CORF WY 313000 [IETSIAT] [
[k WSATOLA Ov) ASF SIR'EIUR). 50 £ 00 18 T42.21 000

TOTAL Fraand i dis ]

Framcie

Erk M:l:l:l_l'.ﬂ” 3. 03 i4 ﬂﬂi‘? D.ﬂ
EE ADP RN S O 18 38537 0.0
Elsk AR UDUIDEL) (kS 5 {0 ST-SinBDTE0n A1 5o Dol 23] 13518 008
Uk ARRNYS ELR | 1 35500 25 TS0ET LR
ER ALETOM ELURD. 00 prak:c) B pany LR
G AumanDs fuy 4 AW et o a1 ot ool
EUR F-"ﬁ__i‘l‘-_“ EURY 0T P_J I 45 0l
(Uh__ ANA(WAZI% 10 082 00 361 0150 )
({1} BIOMIRELX WP (PO DR T O 7 REIRY L]
[k BhP PARIBAT DURD l‘lﬂ 174 H_E-]-i‘ 04
(Uh__ BOLLORL UAGTE Tiokoy 1411830 000
[isk BOUYSUES DuRi A DP. ol W ¥E5aT (]
ek BUREAL WIRITAS EURD 1D 1 i ) PES. B4 K]
Bk CAPGEMIN Bl RE 58 O T3 &k 0
Elsk CARRENOUR EUdl 50 1857 Ol ¥} MR ET [iF]]
Erk Ll CE SFG0RAN [URE THT5.00 5 75454 LT
ElrR COVIVI0 EGRD |I'.|.D_'." waFEN7 00
fi CREDT &GAK CE 1A BUEY 1 Gl o 0 Y B oDl
EUR EH’JH EURDTS YEBIR.0R xR EE DE
(UF_ DASTAUL ASATEN GURDAD POST SUBDMSON] 0o £ 264 00 00
(s DASLAULT SvETDJES [ukD 10 B 18T 08 & N30 ool
[k EDERALD fukT ¥ E Bl PERES LK
(Ul GFTAGECURd [ 15 07150 000
[zl [N Tla ki ¥ BEA O BS Shh Y)Y (X
Erk ELSRORLAEOTTIC & Bkl 18 B A4} SIRES oA
Erk EURATED WP S O -3 L] 0.0
Elnk GEC WS CURTEG 154 D 1E S5 008 0200y
EUrk GETURE & EURD 4D BE2. DR 18 BILEY [E
ER HEFMES BT NP 1??.'." b5 JSE5H 0
faR i fuR) oo 18 M8 w40
ek KNG [uk4 1180 Bl 4.1 L]
EE KEF““ BLR AR Ji O 15 g 1A 00
fh__ L'OBEALEURD 20 La. 0% 164 w5 00 T
[k LA FRARCAISE D05 DLl G [Eiese T4 E E'E:I_E'SJ ﬂ.ﬂ
Exk LEGRAKD £4 Dakd BIA Dl B SETAD [Eir]
({1 ] Lndn RAOET WEWMLESY D bD M ﬁﬁ JH‘:EJ.IE ﬂTl-
Erk M REUR (CGDE) Bkl S0 {FO5T SEDhED N IR Ol ASE 8405 LR
Erk DRANGE EliRd il B3 DF 51 GIDES 0l
(1FLS FiRMOD BICARD EWRT %5 1167 S 173 52030 L]
Erk FUBUCH GROUFE T4 EURD 41) 1 3l O 145 07558 LKl
EWR ﬂy" CORTRLAL EURR ED T30 7577 LR
(1 REMAULT £4 fudi a0 A S M 0E) 34 ool
uk RESTL Dwks A 11 539 36 L]
ELE SAFRAN BUAD 3 TAG O R TEIAL LK)
Tk LamOn bk [ 22 391,38 T
[k AT Cel i S ST Dt [L}.D‘lﬂEST'SHIDﬂ J'O'E [NE-REETY ﬂE
Elxk S RWEDER ELECTRE [LRE 1 FNF Ol I 415 ER 047
Tub SiB L& Ukl e 0 TR bt
Eixk SOC GENIRALE DUk 25 A0 O A1 BIE YR ol
Eirk SODEAD DURE 5 Dl ¥ M 0l
(17 TELEPERI DRBAANCE EURD 50 N ] 18 BEDS4 000
Erk THALET CURDY 1603 ¥ A ER L]
EE W%EHGIEH FUR? % 1F 31000 e 7209 0.0
(1L LN AL BODAMED-WE K CIRD UNMBAL-A & 11T bt 0 BRI 00
(4R VEOUA ENARDNNEME B85 1 560,00 51196 001
ELfER VINETEURS 50 PR Ll ] p oy 0 008
flei -Iﬁlﬂl 1!@2 |!&-94!‘4 é
TOMLfanee : 5 485 30804 B
UBS (Luax} Strategy 5104 — Dynamic income (USD) Annual repart and audited financial staternents as of 31 Ray 2084 28
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Valuaticn in USD
unrealized gain [le22) an
Futures Forward B5A %
Qunntity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) ATEES
Germany
lekh  abdadad v RIGE 313 6% IR [
BR_ AULBAND SE RPWRES DEVIMEULERT) 10 a8 Y5518 0.4
111 Wl i Mpy 1 el O T fI481 (L)
Disk__ BATR AG W (REGE) 3 A B 1 53388 [
sk BAVERECHE MOTOREM WERKE AG EURY 1812 00 183 D5 008
sk BaviRECWE MOTORENAERICT A5 [kl I o 6 ORVE1 L]
[sh  BECWILEAG WPV 13000 11 M259 000
ek BECRSDORS AG KV 11000 3 DE504 0.0l
BEk BRENNTAGAG T4 00 51 14785 0l
sk CARLTCES M{DTEC Wi 00 4 04343 000
DUk COMMERTRANE AG WP T84 0 & 48502 [
1) CONTIENTAL &G ORD WPV 115,00 14 $17 0k 000
Gk COVESTRG &G Winv AL Pl LE L]
ER_ COMLER TRUCK HOLD WPV (YOUNG SHASEY 118500 R iE) 001
1171 DELWERY WEED 5 NFY 1] 13 Gae 4 000
sk BIUTSCHE RAMK AG NP kD 41H B8 T8 431EY 082
Disk  COUTSCNE BOERSEAS NAVRESEY 430 5 71530 o0
ik CEUTSCNT LT ioan S QR0 hiFY (REG DvIRD TRy 15 w2 000
Dsk  COWTSCWE POSE AG WRARLGDY 5 4B1 OB ¥ 03071 08
Bk CAUTSCHE TELEKOM MPSREGDY Tam 180 45287 008
ESk Ol NG FRORSCHE WOM-YTG FRF WPY B5S 00 57 MA 14 0l
Dsk  EONSEMPY 5 £01.0 ™ BE1AT 042
Bk EWVON WDUSTRES NPV 100 16 11588 000
Bk FRETEMLIS MED CARS MPY 1088 00 k. 14518 [
(1] FREGEMLE ST B 0 KdAs niv b riN: ] T Paa 3l [Ed
Bk GEA GROUP AG WPV 1045 00 4 aresy [T
(111 WaRNOVER R ECAOVERS DRD WEWEEGE) Pl B 72500 002
Ttk WIDILERG MATER My B [ 13 56180 b0t
Disk  WINKELAG & £0 KEAA E1.00 50230 [
fisk WIRKIL AGECD KGAS NONNEG PRI NP LAEN ] B2 M4 B2 002
Dsk IWFNDOH TECHKOLDG AG WRY RIGDY TEM.Ob 114 §34.51 083
sk KWORRBREMSE &G WP [T 7 BE43T 040
ESk LEG MMOHLEN SE WPy 137,00 12 (A1ED 0w
[sk  MIRCEDES-BEMT ORD WPAREGD} 1 BE7.00 134 SANEY 08
Dek  MERCK KGAA NPV 15400 £ B1487 [T
DEk MU BERD ENGINS H WP REGD) 108 1 aso [
(1L MEHC I IR AL T OV HTREGEY Tad oo M TR 30 o
Tk WEMETSEHEE 56 ORD HPY 6700 & TER00 0,00
(171 FORICHE BUTO L 55 HON VTG FRF NP i O aF Mook ULl
Ik Fuba 3 WiV 13 17 M [
[sk RATIONWAL AG WY [ 13 51082 0.0
(171) RHEINMETALL &G IR 108 0 B0 el 0102
Dsk Rl &5 (e WY 1 31408 & BEE L sl
[ek SAP &G DD KV T30 421 22052 e
ESk SARTORAIS &G WOK VTG FRF NPY 5500 15 4817 0w
sk SCOUT2E SE WPV 138 000 15 442.17 000
Dek SEMENS AG NPFREGD) 431500 525 BEEDD 0.8
ek SHMENS ENERGY MG WPV 151300 4 MOz 0l
ik SEMENG HE AT el g ol an i g h L]
Bk SVMIREE AG NPV () o 0 5275 [T
Tk TALANY &5 WP 185 0 15 DoRED 000
lsk VOLESWRGEN AG WDN VTG PR NS ABD O 4 b2 1§ L]
[k VOLKSWAGEN AG ORD W 55 i 183131 0.4
1] VORD V& 8 Y 1 T4 4 fS1 b1
[k FALAWDD ST HWY kDb 12 1ed 1% bt
Mm‘ i ‘i"ﬂﬁﬂ SAa
Heng Kong
MKD  CASHET HOLDNGS MKDI T Lo M E149) [
BED  CEWFRASTRUCTURE Witk oo ol 11 SiRde 000
WED  CUP WOLDMNGE WKDE 5 00 O ¥ L2900 0l
WED  WEWDERSOM LARD DOV WEDD B 0 O 18 BIE52 [
HED  WET TRUST AMD HET SHARE STAPLED WWIT 16 D0 0 18 55050 [
WED  WOWG KDWG EXCRMANGE KDY 410000 137 12617 [T
HED  WOWGKONGECHNA GAS MEDGDS 43 40 D 1 B11.30 [
USD  MAFDIVE MATHESON C 00 USD0.TSEMUDA FE) 0 18 HD0D [
HED PR ATIETE HOLDMGE (0 D § SO0 00 p L L]
HED S LAND £O HEDL 15 100,00 18 125.27 000
HED  S0IC INTERMATIONAL HEDD, 10 1 000 0 7 Bi535 [T
UBS [Luwe) Strategy SICAV — Dymarmic income (US0) Annual report and awdited finandal staternens a5 of 37 May 2024 29
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Valuaticn in USD
unrealized gain [ e22) an
Futures Forward B5A %

Qunntity/ Exthange Contracts’ of net
Deseriptian Mominazl Swaps [Note 1) ATEES
FED__ GUN NG Ll FROF WPY % DU o 13508 [
HED  DWRE FROPERTES 190 HuD) 3 o0 5 w452 [
[LL4x] Wil GROUF D U SDd D6 HE mb |.J| E_,t-h ﬂ-la
Tom: Heagkong % osT L1}
Iretand
USD  ACCEMTURE FLE SHE CL& WDW 1 D0 0 8] 5174 [
USD  ALLEGION MG M LERR.0Y 108 0% 12 18300 [
USH_ APTR BUE O LSEe 01 %400 31 B ool
[ul  BARE OF RELAND GREUR) FHLDY AR 061
GEr DLC ORD EURO S TR ol 51 DiRED L]
ULD  [ATOM COKF PLC COM WiDa0n 400 A DELES [
GEF  DOPERMN DRD USDO.10 2 79E 00 18 17478 0.0
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G P CRD Wil 2 14 b Rad 030 34 [ L
GE BT AMIE TORACED DRD GAMG.IS 13 110,00 46 A6 [
GBF BT GROUE ORD GERD.OS O ATE O ERITET 0.0l
GH BunILOAD GERO3TI43BEY 1 00800 31 SEA DR 061
GE  BURBTREY GROUP ORD GRS 0005 1 26000 15 BO)&0 [
GEF  CEWTRICA ORD GRFD.DG | 128095 16 T84 00 0 5551 ool
USD  COOCA-COLA DURDALEN COM EURD 01 11300 o1 51 ee [
GEF  COMPASS GROUF DRD GEFG | B0S 5 584 00 154 72457 [T
GEF  CHODS INTL DRD GAFE IGE0STSE IE2.0 0 a2d.T8 040
UBS L) Strategy SICAY — Dymarmic ingame (U500 Annual report and awdited finandal staternens a5 of 37 May 2024 EE
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Valuation in LUSD
unrealized gain [le22) an
Futures'Forwarnd asa%
Qunntity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) ATEES
i CABGED OFD GEFGE 10101 (A 14 B8O, 00 498 TRELE 011
G DE-IMNI.MH‘S P ORD 0500 01 Ak D_} 12 515.07 0.0
P FERGUION PLE (MEWS CRD GG 1Y 30 0 61 733,00 [T
GEF GO R ORD GEPSIITS 13 35100 M 41134 06
GEF  WALEOW PLE ORD GRFLTY 11988 0 o B3040 [
GEF  ALMA DBD GRMDIG 14O 45 Bb8 10 [
14 WARGREAVES LARD DY ORD GRAD 004 divD TEIT.00 37 BSEED LEd]
.4 HERLS PHARLEACEWTC DRD GEMD |0 1 DES JE JEA R 0ol
LB iBL MLOGS QR USDeb Lo ROGH Mm i!TEJ.‘H. LM
4 IWFERBL BRARDS FLGEPD.10 EEALR 13) 4455 000
i PHFOIERAS, FLC GG R} ORD GEPD 001 il TR O AL AD )R 00l
Al IHTERC ORTL HOTELS ORD GRFG J0A53 1303 50000 o 58115 ol
i INTRETTE GROUF QRS GRFG.O1 0I5 00 14 (]
B M0 SPORT 5 TASHICN GRD GEPD DOCS 11 :I‘S-?E_l.} 18 23 TAY [ES)
G KINGIEMER ORD GIFD 1T 143857 13 007,05 43371180 [
GEF  LAND SWCURMES GF ORD GH R |GSEE686E 110 FRLIETY [T
G LEGAL B GINIRAL GF ORD GERD G35 15 ETE D_:i EE_HH.-H L]
GEF  LLOVES BANEING GF CRD GBPO | 104 D O 137 36331 [
14 LOWCON STOCK BXCH QRD GEFD Q6 1880 1 5. 0l TS wlibd LEC]
i BAZG PLC ORD GERE S J‘M_!'._I:_l-} |5 36158 ﬂﬂ
o BAELROSE B DAST FLC QRD GRPD.IZEST 143 3 B0 IF STLEE 0l
14 PADWE FLC OFD TURO2IP0ET CONS) 31 6 4014 00l
GEP WATIOMAL GED ORD GEPD1 142038 Tl 3 M 00 2T 1A% 096
GE WATWELT GROUF FLE ORDGIF1LDIES 15 ¥56 0 T rasl LKy
GEF__ WERT ORD GRRGID THA O 51 G30a] [T
B FiidR50ON ORD GEFGIT a4 :I‘H__-_l:l.} 51 THEAR 0ol
GBF PEEEBMAMON ORD G010 $30 00 17 10580 046
GEF  FHODNGGF HUDGS BAD GEFD 10 155 05 [T ILET] 050
G FEUGERT AL ORD GERE 05 nm_m -M_EE!.’!-J Iilb_l
GE  RECEIT BEWLK GRP DRD GHPG. 1D 4 BiS O 164 ab3 34 [
14 RILE RC GEM Fa44 B OS2 0f 26) MEER 006
Gl REM TS M TAL OR D GEFG 01 tliul_l_g? ap 4!05_9 LR
GEP R0 TiNTO R0 GEFDL I 0 TG 17 5377 .11
14 ROWE-RIVCT WLDGS 0D GRPD 2D T DO 15E LT0uE2 000
GEP CAGT GROUR GEFDDISS1948 ¥ DD O ¥ 13153 001
G A SHURYED GRD GRFG.JES 71438 5 T O 15 I8EE 000
GIF__ CHRODERS MLC ORD GAFD 75 43180 218 .00
aE STVERM TRENT OFD GRFD 9785 J'l_!E 21 9015 0ol
GRP SMELL FLC DED TURODDT 7083000 T3 708 0,16
GEd uln;n:mmmg;mm R TP a1140 [
G Sl GROUP ORD GEPG ITE 1 u =1 &0._{'1 K]
GRF  SPRAGSARCD D OAD GRPD TEHTI0TE 5000 T VB4R [T
1.4 S50 MK ORD Gl S T M0l 16) 38415 K]
i STANDARD CHARTIRLD: D S0 05 B Sl o L?SM1 L]
GEP TAYLOR WildFiv DRD GEFD &1 20 B75. 03 M 7Y AR Al
1 TESC0 ORD GEREOEXI 11D 46 N0 0% 18] MEb 4 0
.3 IWMLEVER FLC ORE GEPOOXEET] 16 T O g7 536 0.2
B UHTED UTLAES G OFD GEFTLDS T TAA. G IF SRR 0l
GIF__ VODATORE GAOUP ORD W0 T0551INPOST CONS 558 07 B 38875 b
i WHIRREAD ORD GEPD 7R7971ES BT O 5 51877 0ol
usn WWILLE: TOWWERS Wil § I Ol 1500 D000l 5 177 o a5 18R ) L]
GEF Wil g CLS A QRO GRFO.O1 T A F [
G Wk M DRD GRPG. 10 J‘ﬂﬂ;ﬂb 1 &.&r M‘.&
United States
usE  IMCOCOM T8 174 TATAR [
uh  AbWOTE LabS COM 3 b T PoRE: 0%
ush AREYE IHC CO0M EDEEE am.u_u- 1 408 75 )88 o.M
D ADOBE INC EOM LEDGE00! 1138 1§ BER 1Y T
ush Al [0 MWE b0 BOY OO Do a1 2 LEA O A28 BEL 4D LK
sk ALCOM TECWROLDGY € COM STE U500 0l 1]‘_22 u!.ﬂ-& I].E
LEn ALE CORFCOM 1 TE.Ok 7 40A% PEA]
ush ANAC WL COM USDD bD 2 TR0 a8 B0 2§ nAs
sk AGILERT TICHNOUGIES e COM S D 61 M4EET ol
LuEn A8 PRODS & CHELE DO LSD] 11O N Sl A D nar
ugp ARENE MC LEDOL00 A 115 02 103 R2ES 00
usn N_K_!__I.LNTEERMEHMESII{ CoMm ) O I 41d 33 000
utn SLREMABLE CORP COM UID0 21 1730 il Eiil? K]
Ut AUBGATIONS COL IWE COM L3S 01 CLad & B o 13 38400 050
s ALC AN Dies RIAL DSTATE [0 BC D0 I‘M ZH_._}EI].NI L]
USD AN TICHNOLOGY INC COM 135,66 3 15008 [
UBS (Luex) Strategy 5108Y — Dynarmic income (U0} Annual report and audited financial staternents as of 31 Ray 2084 36
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Valuation in LSD
unrealized gain [le22) an

Futures Forward B5A %

Qunntity/ Exthange Contracts’ of net

Deseription Mominazl Swaps [Note 1) ATEES
USK  AALKANT ENERGY CORF COM 1155 0 51 58204 [T
USD  WILSTATE CORFCOM 460 [ANITRE] 0
USD_ ALEY EINAMEIAL WE EOM LSED 08 1 4508 41403 021
USD  ALMYLAM MeARMACTUTEALL WE COM 00 ¥R [
ULl AUPHARET INC CAPSTE WSRO 001 CLE LR 1 A1k 0 ) 0.31
ush AUFHARET ING €A TTE USBE 601 CLA LRt N | B14 X55.00 635
USD ALTRuA GROSF INC COM WSDN 31033 & B5S. 00 400 ED.TE [
USD  ALAATION COM B0 0K LSB0.0) 14 132 00 1 597 4568 057
USD  AdTR [LEC Pk 0 COM LD 50 258000 231 83775 [
USD  ALSR DOPRESE OO COM LS00 20 B85 O 12 00D 08
USD  AMSRTNLGP DRO0 C0M Y 1500 51 18454 0l
USD  AMER INTL GRP COM LGD3 S8 o 0 T8 M08 [
USD awsETOWER CORF COM NEW WEDGOE T nan a0y (L)
USD  AMEREN CORP COM 135000 55 R 8D 0
USD  AMERICAN MOMES 8 R COM LEEE 01 39,00 18 B8 62 0.0
USD  AMERICAN WATIRWOR COM STK USDOO1 ¥ 4) 63718 [
USD  ALSTM MG NL W COM 11800 1 MESs [
USD  ALETEX INE COM D0 51 348 0 S BI488 [
USD AMSGEN B COM UE0O (00T 2ETL00 E17 230.20 0.8
USD  AUSHENDL CORF REW CLA Sl O 114 5E017 04
USD  AMALDG DEVICES IMC COM 179 00 183 BEF.TT 0
USH AMWALY CAPITAL WIGT OO S00.0MPOST REY SHT) B&.O0 13 41570 [
USD  ANSYS HEC COM 4 0o & 441,00 [T
USD  ADNPLE COM USDR.0T EL A 108 0 B 74512 [
UED AR CORPORATION COM U0 K5 A1 00 13 g5 a7 00
USD  APOWLO GLOBAL MANA COM E0H.00001 B ™ 100 [
USD  APPLEINC COM WP 13 1E. 00 £ 4TI 31075 [T
USD  AMRED MATLEWE COM 1 3100 24) BED 52 .06
USD AMPLOVIN C0GR COM LSS0 00203 CL & NP0 1§ 11006 .60
USD  ARCHER DANELL MIDLAND CO LOM 817,00 41 01348 [
USD  ARDS MAANAGTMNT CORCOM UED001 CLASE & 1.0 EY L) [T
USD  ARISTAMETWORES ity COM LSDO 0001 4370 130 071015 04
USD  ASPEN TECHNOLDSY COM WSO 10 B2 14 19155 0.00
USD  ASSURAMT INC COM 0 17 0006 [
USD  ATAT INC COLA USDA 11 319,00 HE 21218 [T
USD  ATLASSIAN CORPCOM USDDT ELA 15100 & 211,02 0
Uth  ATMOS ENERGY CORP COM The o B EEID ued
USD _ AUTD [ATA PROCESS COM SRR BEL O 155 15800 [T
USD  AUTOCESK e €OM WE0G0.00 151,00 71 97130 big
UfD  AUTOIORE IhG COM DG GE T RN H ) el
USD  AWALOREAN COMMUNI EOM L S0 81 Frh 00 4 a1 3a [
usp AVARTOR ME COMUIBE0 & 1315 0 ¥ 1 IERD ]
USD AWDEY DEMWISON CORPCOM 148 0o N Re14 [T
USD  ANON DN TERPRISE | COM USD0 D000 | 1100 3 AYATY [T
USD  BAKER HUGHES COMPACOM USCODON CLA 1 B87 00 5 48078 0ol
USD  BALL CORFCOM NP 41500 0 e [T
USD  BATH 8 BODY WORCS €O U500 5 IO 17 10532 040
USD  BNTERINTL MeC COM USDY BTN 17 ey 0ol
UED  BECTON DI ERICN COM WSDT A4 o0 10 pibAD (R
USD  BENTLEY SYTTEMS B COM USDOGI CLASER 33000 16 B3R 0w
USD  BERELEVOWRICOAP COM LS00 20 T 0 1 08780 0,00
UfD  BEREiMR HATHAWAY CLASE INE OME UE00 (OX) 3 0BY 0 B4 B0T 30 01§
USD__ BECT BUY £ INE EOM LSOO 16 i B T8 63138 [
USD DL KOLDINGS BNE RS 100 19 80714 0.0
UsDh B RAD LABY NC CL & i 1% 61 )82 b
USD BNO-TECHME CORFCOM S0 08 1TA 0% 13 TyEAT 040
USD  BIDGEN INE COM STK LSDO.0005 T80 51 78832 0ol
USD  BIMAKEY FHARMA COM L0001 V1B O ERrTAE) [
USD K DF AMERICA CORF COM USDO.0 11 343 0 457 BEE5A 090
USD  BKDF WY MELLOW EF €O STE WSDG 0 11 121 1BE47 045
UtD  RLACERODCE ML COM STE WE0QEN THG oo BT ML (A}
USD  BLACESTONE IMC COM USODD0001 148400 41582200 [
USD  BLOCK WE COM LE00.0000007 CL & §1.00 5050 [T
Utk BOCWG O COM ui0E #1308 16 15180 (R
USD  BODKING MLEBGE NE €0M WiE0 Oi8 ) 214 62830 b8
USD  BOOT ALLEW KAMLTO COM USDo 01 CRAsE A" 11500 31 31168 [
ufh  BOSTOW MPTYVE WE COM UiDa 01 e 0D 17 S318F 000
USD BOSTON SCENTRIC £0M WS &1 3200 03 1E£ 48071 [
USD  BEESTOLMYRS SOUIE COM STK LSDO 10 3o 137 a0d.56 0.03
USD BROADEOM COMF €00 LED00 L0 [ [H
UBS [Luwe) Strategy SICAV — Dymarmic income (US0) Annual report and awdited finandal staternens a5 of 37 May 2024 a7
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Valuation in LSD
unrealized gain [le22) an

Futures'Forwarnd asa%

Qunntity/ Exthange Contracts’ of net

Deseription Mominazl Swaps [Note 1) ATEES
E’D BROADDG [ I £01 C 0ail FIE il 08 18003 B MOR1 [ 1]
USD BN & BUTWN NE E0M a00 0b ¥ @100 o0l
USD BN TORMAN CORF CL B o 17 e 2T 000
USD_ BUIDERE 15T SRCE COM LSDO G 100 31 28150 0ol
UED  BURLOVGTON STORES COW 5000001 52 00 12 A4 ED 000
USD__ CADEMCE DESIGN S5 COMUSED 01 1700 115 19127 e
USD _ CAETARS ENT INE COM US006991 LU 1283708 0m
uEh Camibin PROF T5E S8 L0000 o O LAELT 000
USE  CAMFEELL BCRAIP CO CAR D0 007S 50 O T ATE 2D L]
ugp CAPTAL DN PHL COM US00 57 B0 R [ L
USD  CARDNALWIALTH NG COM Y W8S vt
USD _ CARUSLE COS IhE COM 0 @ el 001
USP  CARIYLE GROUF INE COM LSDOD) LI 502202 000
USD  CARMLAY M COM LSOO 50 1000 88121 000
USD  CARMMAL CORF COM USDY OHPAIRED STOCK) 1282 00 22 MA5E 000
USD  CARNIER GLOBALTDR COMUSCOD) 12660 TR v
Ut CATALENT MC L OL UEDD 01 1T 14 a4 8T 000
USD  CATERPLLAR 4T DELT DM 785 00 253 71830 006
USP__ CHOE GUOWAL MARKET COM US001 18100 30 31,3 041
Ut CHRE GROLP ING € LASE A" L0001 416 00 MBS 0.0l
USD  CDv EORPEOM LIED 08 o 5 TILEL 061
ugp CELAMESE CORP COM SERET '&° R0 D0G7 18 0 3 e 041
ugD COLInL BOLDMGE | COM USD0 001 W0 1§ TEL 30 004
UED  CORCORA ME GG P £1 418D 001
USP  CENTENE CORF DELCOM 800 55 S AL 001
USh  CONTERFOINT [NIRGY N EOM 11000 MY 001
USD 7 INDS MLDGE NE £OM 306 08 e 001
USD_ CH POBSDM WEELDYY COR USED 1 55500 51 95005 o0l
USD _ CHARLES RN LABS MTL WE COM 1080 781187 000
USD  CHARTER COMMUN ME COM LSD0 000 CLASS ‘& 162 00 a6 517,44 001
USD _ CHEWSRE ENGRGY ML COM WD naw 51 30001 0l
Ut CHELAPLAKT EMRG Y COM LEDG 1 1900 LERET b 0.0l
USD  CMEVROM COM 0L LEDO. TS B Dy 1 434 20740 ET
USD_ CHPOTIA MIETEAN GRLLING ELA 0 7 e T
uED CHUACH & DWAGHT WE COm i 41 TI1En 0.0l
USD €A GROt I LSDG 25 e 1% 21das o
USD  Coer AT FIhL CORP COM 0 M 52421 001
Vb CwlAScOMCOM [ 1 BT ER n.0e
USD  CHCD SYSTEMS COM USDO 007 2002800 S0 5D 020
USD COIGROUP IWE COM USOOU) 758 00 188 805 38 I
USD  COIZEWS THL GP COM USDO 01 T 0 8 A3040 001
USD  CAEVELAWD CLEFS COM USDGAZE To0 0y 12 651,20 000
USD__ CAGRC CODELLOM B0 87 11438 ez
Uk CLOUDFLARD WL COM LS00 001 £L & AF 00 8 E0RY 0.0l
LD Ci GROUF ME £0M ST LEDG0I CLAT A" T 165 cAE83 I
use Gk EWERGY COSF COM -4 5 O o 14038 LE
ufD COCACOLA 0O CoM Dy 28 0 BN 02 131 190 ]
USD  COGNTANT TICHNOLD £OM £ LAY 01 P 5183141 T
USP  COMEASE GLOBAL iy COM USDDBOEH CLA e B2 8576 001
USD  COLGATL-RUMOLIVEE DM LS00 YIS0 V64 BEAED 008
USD  COMCASTCORPCOM CLS& L0001 19839 00 79 155,17 ot
USP CORAGRA BRANDS B 0L USCE 10000 T4 TSEE [
USD  CONMUENT I COL IS0 00001 EL & ang 16 D e 000
USD  COWDEOFHALIFS COM LSDO0| 5a5L D0 £ 180 64 0.15
USP_ CONSOUDATED EDGON INC COM 1T 161 B85 [
U CONSTELLATION B0 € LASE A COM WEDG o1 T 00 7o oig a3 0oz
uSh _ ORSTELLATEN i W 13 0 118 a4L5h T
USD  COOPES COSING COM USOR 1 DIFE) 10 5 MO5d 001
Ul COPaET INC COM 1 he O T1HLIE 0.0
USh  CORTRRCGE M mel €00 L300 ) a0 00 % BEADD b.00
USD  CORMING Pl COMLSDOSE TR 188 0158 .10
USD CORREY INC COM LSDO00T 1w w100 oot
USD  CORTEVAINT COM LS00 01 116500 B5 17010 001
USP  COSTARGROUF BT COM B0V 5 917,30 0.0l
USD__ COSTCO WhEL CORP MW COM oLy 51 T11E 0z
USD  COTERSA EMERGY INC £OM USDO00 3 5600 1 2617 e
USP  CROWDSTRAE HOLDN COM LSOOG LA L 11875055 i
Ut CRCW CATIRE IKE €Ol DG 01 pACH ] T1 18400 LR
LS CRCTWH LOLDGS INE £OM LEDE ¥ o 18 17437 000
USD_ CEECORP COMUSDI enm w00 T
usn C v INC Ol ETE 00 T 4R 48 0.0
UBS [Luw) Strategy SICAV — Dymarmic income (US0) Annual report and awdited financal staternens as of 37 May 2024 £
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Valuation in LSD
unrealized gain [le22) an

Futures Forward B5A %

Qunntity/ Exthange Contracts’ of net

Deseription Mominazl Swaps [Note 1) ATEES
USD  CE WEAUM CORP EOM $TF GE0GER Eaps o 30 16200 [
USD [ R WORTOM e COM i T3 Bbd 40 e
USD  CANAWER CORP COM USDO.0I 1050 00 275 912.00 006
USD  DWMRDER RESTAURANTS WL COM 8700 B 2785) iz
USD  DATADOG MC COM LS00 0000 CLA anm a5 504 34 .0l
USD___DAWTTA INE COM USDO0GE 45 0 7 omas 010
USE  CMVTORCE INC R e 12 00 58 050
usD DECKERS DUTHONR COR £ O A 00 4) MEaD 0.0l
Usk  CEERE B €O COMuSDE Ll ] 6 02157 UL
ugp CELL TECHHOLOGIEE COMUDD B CL L 1157 0% LR nga
uED GilLTa ARURDE ml @Ok LIDG D L] 4 e 000
USD DO [RERGY CORF MOV COM 1 s o0 51 ameg2 0.0l
USD  DEXCOM B COU SET.DY 57 25§ @1
USh  DASMORCEACK ENERGY COM Lo 01 8400 T 0.0l
USD  CACKS SPORTIGG GO COM U001 3% 02 o MOTE b0e
USD  CAGUALREAITY TRU COM STK U001 25700 T2 21358 Az
Ut EHE DVER FINL SVES COM K DRG0 0 417,00 Pl TR 0.4l
USD  COCUTGN St COM USDO 0001 30 02 16 M05E 020
USP  DOLLAR GERERAL CF COM W00 A7S 51.00 87847 0@l
Ut DOLLAS TREE INE Yoo M ERD 4 0.0l
USD  CeDMAMION DMEREY Ih EOM ST Wi 1 386 00 T4 73003 P
ugp Commos PEDA INC COM LS00 01 Bl O poiCl 0] 041
ugD COOADEAH WL COM L0 0000 CLAET A BEE. 0 43 So3 4R 0.0l
SO CDVER £ORF COM 15000 184 b0l
USD AW B COM USDOGT 11480 B5 7558 0.2l
USD  CHATTENGE ihC WV COMUSDO.000 1 EL A B35 00 ) 4528 .0l
USD  CODPBON INC £08) D0 G0N CLA 464 Dy & 450 82 000
USD  DTE EhERGY CO COM [T 134 57057 e
utn CUKE ENERGY CORF COM LSDO 001 SO4T BEY SHI 3 T o 190 GOA AN 008
USD  CAIPORT D REMOURS COM USD0 01 TI6.00 B0 46578 0.0l
USP  DYMATRALE M COM WECO.000 ) 18 TFL0Y 040
Ut LT CElW C0 CaMm 114 00 26 1Ay 0.0l
USD  CRAY BNE €0U USBEDOI E67.00 3 M b0l
ugEn ELCLAN IR CIOM %00 & Y100 LE
uED DDE0N INTL COM 10Tl 150 S4E 30 0.0
USD  DOMARDS LNESCERCDE CORP COM 1 00z o 81 08138 I
USD  ELECTROME ARTS RC COM P 55 Gz 48 0.2l
USD ELEVAMER MEATH NE S0061 W OB 0 2EAAL ]
USD E LLLY WD CO COM KRS 1276.00 | 086 75084 023
USD EMERSOR ELEC £O COM TAT0E 120 BERI0 AT
USD  EMPHASE ENERGY INE COM LD 00001 150 b AT ol
USD  EMTEGRE IME COM 1000 16 51250 0.0l
USD_ ENTERGY CORP WDW COM 150 ¥5 41435 0@l
Uk E0G FESOURECEL INC C 08 pfho ol B 00 130 SR 40 0.0
USD  DRAM SV ME COM DG bl w0 15 54748 b.t0
use LOT CORFQRATION .00 M 0ol
ufD DOusax e CoM 0 Sk 30T 0.0l
USD__ COUREX M COM USDO 001 NEW LaE00 113 8402 I
USD  EOUTTABLE POLDINGS COM LSDE 01 4200 15 16838 040
USh EOUITY LETSTYLE MTYE NE 1600 12 W06 000
USD  ERIEMOTYCOCLA 1800 1o 4204 000
USD  ESSENTIALWTAS iy COM USDDS0 1 1LE &4 51841 0l
USD  ESYEE FROF TRUST €OM ESEE000! 108 0 FRCTET) bl
USD  ESTEE LAUDER €05 CLATTATCOM LE0aot 3 00 & 18517 .01
USD  ETSY BC USDO001 10 & #4151 040
U EWiRGY NE COMMPY 10y oo 51 3100 0.0l
USD  DVTRDisk E INDRG Y COM LiB 1 1 162 11383 b
USD__ EXACT SCEMCES CORF COM o o 15 81400 000
Ul 010N CORF C 08 MY 1ENLOh Bl 24405 0.0l
USD  CAPIDLA GROLE e €00 US00 b0 1000 1 18153 b0l
USD  EPEDTAS UNTL WeSh COMW WS0001 TR 7 BDT00 0.2l
ULh  [ATRA SRACE SEORAG £OM USDO 61 oo a aneh B0l
USD ExOOh MOBL COR COW hiy 72 180 00 TED 17854 b3t
USD FS B COMRSTE MPY 80w 14 BE5.3E 040
USD _ TACTSET RESH §¥% NC COM B0 28 0.2l
USD  FAI EAAC CORP COM - tE 75680 0.0l
USD  FASTEWAL C0M LSDGRT 10500 61 62550 0@l
Ut FRQEN CORS COMA 150,15 pl o) 100 i 34 0o
UL FIDELITY MATLTAL FGT GROUF GO 45000001 1 MBI O [TYTIRD I
USP_ MIDEUITY MaFLaNF £0M 5TE U304 01 ) 0 3404 0
USD FTh THseh BRNCORF COM 347000 158 20804 043
UBS [Luwe) Strategy SICAV — Dymarmic income (US0) Annual report and awdited finandal staternens a5 of 37 May 2024 L
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‘Valuaticn in USD
unrealized gain [le22) an

Futures Forwarmnd a5 A%

Quantity/ Exchange Contracts’ of net

Deseription Mominal Swaps [Note 1) BTEES
USD IR CTINE BANCSMARDS INE M C CLA nw ORI b ]
USD TUST SOLAR INE COM STE USDO0 01 11500 M MITE .01
USD___ PHSTERERSY COR? COM 50010 B4 00 3 7364 .01
USD FISERV NG COM USCOD I [ e T) .40
USD  FORD MOTOR CO €O STH USDo 01 5 745,00 5§ BAEAS 04
USD___FORTRET W COMUSDH. 001 B 1300 54 155,96 b.01
USD _ FORTME CORF COM U001 418 0 ¥ 102 091
USD TORTUM BRANDS MNCVATIONS INC RG 14 0 [ 060
usk  FOX CORP COMUSBOD) CLA 10 d 4] G200
ugp FOOE CORP €00t U500 01 CL N O 1 008 6 0.0
uED TRAWELIN BLL NE COM 14 0 0 n ﬁm 0.0l
USD  TREGPORTASC MDSAN C 0L ETE LSS 1D 218500 128 5408 o0y
ush GALLAGHER ARTHUR | & CO COM FEQ.O0 o1 Pa R o
USD  GAMIMG & LOEURE F COM L5000 545 00 M 51540 .01
USD  GARTWERINE COM 1360 51 00593 .01
USD  GE AGROSPACE COM USL0 01 1 T 287 MIEY 046
USD  GE REALTWCARE TECH COM WS 0H Wi BO8.00 a7 400 .01
USD  GEMERNOVA LLC COM LSTR.08 Vet T T8 MO0 [
USE GEW DIGIALING COM U500 &1 TN T X0 0.0
utD GEN DYWEMICE CORF COM LD 34 00 101 4304 o0y
USE  GEWERAL MES INC COM 1865 00 158 G4 75 [E]
ugp GEWERAL WO TORS CO LOM BE0G OF 3 0% 108 58743 LE:
uED GINUND PARRE CO COLTEE Ui B0 ) e 0.0
USD  GREAD SEENCES €Ok USho b0l 1 520,00 121 2EA4D 0.0y
Uil GLOEAL PAYMEATE €Ok Wiy axrod & Spaal 6.0l
USD  GLOBE LIFC ME COMIDL 00 15100 12 a6 76 000
USD  GODADDY IWE COMCLA USDO 00 1460000 0 B4 8T 040
USD GOLDMAN SACHS GRP COM USDOD| 4550 35 140 [
utp GRALD WL COM TH0 18 MBE0 000
USD  GRANGERW Yy IMC COM 0.0 LT b4
USE  HALLBURTON COM 5T W02 50 1455 00 W a0 091
Ut WARTFOAD FINL SWEY € 00 Do 410 00 43 an4.8n 0.0l
USD  lASERD mE QM s 0 M 19113 b.61
USD  MEA HEASTHCAAE WE COM WEDORD Yo, 0% 1M 640,00 0
uED WLATHELAK FITYE 1 C0M i 1013 0 Mo 15R 0 000
USD WD CORPREW CLA 132 0 1 18742 b 61
USD  WEICD CORF NEW COM 10800 1 28585 001
USh WIWKY IACE & AGIOE £OM USDEG! 1o a0} 0,00
USD  WERSHEY COMPANY COM USDI 00 T O 47 41520 .01
USD WESS CORPORATION COM USD 4 71 50240 [
USD  WEWLETT GACKARD EM COM WS008 4300 103 B0 042
USD  hf SRl LAR CORFOR COM UIDO 01 T 41 36727 b.01
USD_ HATOM WORDYDE H COM LE00RT M ETT 0
uEp HOLOGE INC COM Do a1 plN ) el il 004
USD__ WOME BORIT N COM D0 05 4 436 0 i 683 43833 b.36
USD  BONEYWELL NTL WE COM WSD 105400 213 10436 0.0
ufn ORMEL MO0 O CORF C0M 00 0588 1 i 0 4) MBI 0.0l
USD  WOAT WOTELS & RESD COM T LE00 &) 11100 ¥ 127 o0
USD  WOWHIET ARROSPACE § COM USD8 00 B0 55 02250 0.0
USh PN COMBIDGOE A 5ELDN 168 AR50 B4
USD  WUBBELL ME £0M LSO DOE . 350011 .01
USD WUBSPOT WL COMUSDD001 .00 TR PET
USD  HUMANA Bt £OM LS00 186 1m00 T4 AR Ed 042
USD  KANT B TRARS SVES INC COM 134 00 2 SOSD 040
USE_ HUNTINGTON BANCSHARES NE COM Tag o 101 87104 [
U HUNTIG TON IMGALLYS COM U001 1N ] 0 Span 004
USD AT WOTELS CORF COM LSDO DI CLASE A" Yo b 8 41238 b6
USD  IDEK CORF COM 154 0 3 4784 001
Ul IDOL LABORATORE S COM L0 10 140 B Th oR1sd 0.0
USD  ILLNCIE TOOL WIS COM hiY e 113 60100 [
USD  ILLUMBA M COM WS0O.01 P 2 15560 .01
UEH  INEYT CORORATION T0M LS00 00 T 13 19818 0,00
USD  INGERSOLL RAND WE COM 5DE 00 56100 61 SOLDS b0l
USD IWAULET CORF COM STK U000 1470 6 4E5) 001
USD  INTELCORP £OM USDO 00N [P 1Y e85 0
USD  INTERCONTINERTAL £ €00 LS00 51 B8 O 115 1700 0.4
USD  IMTRRWATIONAL FLAVORSETRAGRANC COM 0.0 P 001
U INTERPLIBIC GRO P £ O0a UERG 10 1 Bl O [ E 2] ool
USD__IMTL BUDINESS WAC U OME S0 30 4530 0 64 18280 b.16
USD  IMTL BAFER CO COM USD1.00 §i8 0% 5 61107 091
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Valuation in LSD
unrealized gain [le22) an

Futures Forwarmnd a5 A%

Quantity/ Exchange Contracts’ of net

Deseription Mominal Swaps [Note 1) BTEES
USD INTE INE COM L0051 T 150 BELER [
USD  IMTUERVE SURGI AL COM LSD0 00 5B 00 ¥ 1AL [
USD  IMWTTATION HOMCS | OO USD0.01 BET DG 0 1E25) ool
UED  MOMUA BOLDHRGS INC COM LSRR 31 0o B LIRSS [
USD ORI MTh NG KEW COM R/ A5 D0 a0 02214 [
USD WAL INC COM USDO.00) 180,00 21 75870 000
SR BACONS SCALTIONE COM BSD1 0 Th3.00 FERLTED] [
Ush  pdlMiOn |0 s S0N COM LD 11 B8R 00 1 14) K12 R ()
USE  BOHNSOW CTLE NTL COM WEDe ¥ N O ) 13450 UL
Ufh @ mORGAN CHATE B GO LR 4537 00 e L] 0.0
UEh  mawifCE MOTWORKD COR L0 00001 1 B84 00 o AILEY L]l
USD  KELLAMOWS €O LS00.25 1359 0 B4 41555 [
Ush  EOMVUE INC COM LEDo &1 & P o0 1 oL LR
USD  KEURG DR POFVER COM U001 1 SO0 55 B81 25 [
USD  KENCORF WEW COM 1 524,00 20 EEEES 000
USD  KEVHIGHT TECHMOLDG COM USDE.01 WD 1500 A3 71012 [T
USD  KIMBERDSCLARK CF COM USD1.2S 1 BTS00 3 81000 [
USD  KIWACO REALTY CIOM USDD 01 T4 DY 14 SE0Ed 050
USP  KINGER MORGAN ING 50501 10 05400 LT [T
Ufh KRR CO NE COM NP CLASE & Aan 00 BE amR 44 002
USE KL CORPORATION COM LS00 001 T 17) §32.37 [E]
UED  KhBGHT PWET TRANE CL A COM STE LE0G0N 15708 PRI LR
Ufh  KRAT WOWZ 0 COM 00,00 1418 00 S0 154 65 L]l
USD  KROGEK €0 £OM Ui 3 364,00 176 (72 ER [
USh  L3uARRE TCCHMOHLOG COM Lihn oo P To B 4g LR
USD  LABCORF WOLDANGS | COM LSDG 1| i 0 T 04100 [
USD LAk RESEARCH COKF COM LSDO.001 T10:00 195 8240 [T
USD LAME WESTOM HLDGS COM LSD1.00WI T84 D0 5 E0sd [T
USh  Laf VEGAS SAMOE € DRE COM B D i1 Do L)
USD  LATTEC§ SEMICONDUCTOR CORF COM 16500 12 32184 000
USD  LEIDO§ FLDGS NG €O0M USDe000H 1.0 3 AL [T
USh  LEmnaS CORP COM CLUAWDD 10 A0 00 B 1000 ool
USD  LOMWOO MTLIRG €00 B 0 3 15600 061
SR LMEATY BROADRARD COM LHROOILL T T O 14 21534 000
USD  LIBERTY MECAs CORPF COM WG O NORMLLA ONE C Pl 4 TELTE L]l
USD  LIBERTY MEDGA CORF C0M W0 & SER SRS 3O 75844 .00
USD  LIMDE PLC COM EURDDDI 17600 137 $E15D [T
USh LWT MATION ME £0M TEA DY M 1 000
USD LD CORP €00 117L00 50 A1) [T
USD  LOCKHEED MARTIH CORF COM 11020 518 21468 (1T
USD  LOEWS CORFCOM 7O b b o L)
USD  LOWES COS INC COM WSDOS ¥I7.00 S 11583 [
USD  LPLTMLBLDGS NG COM UST0.001 1402 TR TAL] [T
USD  LURMLEMGN ATHLETE COM ST LS00 01 180 00 o 21407 L]
USh  LNOHOELLBALLL WD C0M U001 1 pe o 138 15338 0.6y
USD  WETRAME CORPCOMUDOED 85500 13 10D [T
USD  MENMATTAN ASLOC AT QM ST EDG 0T 0 14 p3e 07 000
USD  WAARETW DN OIL € ORF COM USDH F1i 0 35 1ED 061
USD  WMARATHDN PETROLEUR COM USDE.0 5 500 0 A 15EED [
USh  MARKIL GROLS INC COM N 600 e 01
USD  MARKETANLSS WLDGES MO COM 8400 17 S05.84 000
USE  MARRITT INTL NC 0 M USDO 01 CLASS A IBEOY YL [T
USD  WAAREH B LSCLENNAN COM LSO TT0L00 i (4418 (L]
USD  WARTIM MARIETTA b COM LSOO DI 5.0 53 20144 oo
USD  MARVELL TECHNOLOGY C OM WEDGGsE 1417 0 57 5.7 [
Utk mafcOCoerCom 3T OO e Rt L]
ugh  MiASTERCAND g €8 Libooobl CLass &' 1 Vg [Ta .13
USD  MATCH GEF INC hiw COM NPY $10.00 18 01546 000
USh  MCC DR K R OO B COM RATG WY 3700 M NiR04 L]
USD  MEDDMALEYS CORPF COM LLBA G| [RET i SEEAD [
USE  MCEESSON CORF COM USDO.0 10600 117 33554 04
ULh  MIEREK & E0INEC COM USDOSD 1250 1512 B14004 b
USD  WACTA PLATT DRMES BT 351000 | B3 97178 036
USE  METUFE NC COM USDR0 101500 118 15555 [T
USD  METTLER TOAEDO INTERMATION.AL COM 00 & M1 [
USD  MGM RESORTS INTL COM STH 150081 31600 12 68272 040
USD  MEROCHP TECKHUGY COM USDOA01 47500 X [T
Uth  MEREDR TICHNOLOGY COM LSDD 1D 170 ol 113 1500 nig
USD  MERDOTT CORP COM U0 5000128 1113000 4 £37 OG0 161
UFD  ME-AMER APASTMENT COM 7K U000 10000 FTTEL [T
Ush  MODERMS INC Ol R0 Doge 1.0 el 002
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Valuation in LSD
unrealized gain [le22) an

Futures Forwarmnd a5 A%

Quantity/ Exchange Contracts’ of net

Deseription Mominal Swaps [Note 1) BTEES
UED WOLWA WIALTRG ABL (G COM 108 oo 1) RAEd ool
USD  MOLSOM COORS BEVIR COMUSD 01 (LA55 R §.00 S0 4444 001
USD  MDNDELET WTLBC COM LSE008 05000 143 43135 (L]
USh  MOWGODE IR €00 LSOOG CLA, 1o 02720 ]
USDH  MOWDLFRE PR SV ME C O B0 S8 EE0A0 0ol
USD  MIDKSTER BEV CORP ST DOSREW) 1 TG O BE BE14d (]
UER  MODYE CORP COM 500 O NG 110 55408 g
USD  MIORGAM STAHLEY COM STE USDO.01 1 BE7. 00 182 BE1.I8 0.0
USD  MOSMC 60 COM USED o b5 0% 15 454 &7 G200
UEh  MOTOROLA SOLLTIGNS COM Do G I8l 00 g Sk LR
UED  MASCIME COMSTE LWL 0L 1300 £8 1002 (1]
UEh  mAdDa NG © O STE Li0 0t 81000 o 1R ¥ ]l
ULh  WETAMP NG O UERD D01 A OO T8 P8I 2E LE)
UED WEITLEC IME COM LSOO 061 E&7 00 40 18 0,10
USD WEWROCRENE 85T ENCES Bel £ 0L 18 0 0 4 DES 0.0
ALl WEAROMT €0 RRORATED £04 11 1 b DO B A2 1D0 002
USD  WEWS CORF REW €O LS00 CLA" B 00 17 51038 000
USD  WECTERS EMERGY IMT COM USDH 0 10 14 D AL T2iAs 018
UEDR WK IMC CLASE T O WY 1 §I%.0 180 ¥5145 o
USD  WHDURCE WG COM WY B1LOY 17 812,78 0.0
Usk  WORCEOR CORP COM 11300 ik a8 b4 .01
USD  WORFOLE fTuN CORFCOM USD1 i OO o LR
USD  WORTWDRN TRUST CF £OM D) BSE 16 00 BLIEDTE (L]
Uil WORTHEQP GRUMIWAN COM UHE T O o DA 34 L
Uth WG [NIRGY WE COM LE0G0 00 JES OO LD 0.0
USD  WUEORCCHP Ci0M JES 00 B 61035 0,01
USD WASDUA CO0RF DO LS 001 351200 & DEE B4 D EE 054
Uh  WWR NE COM ETE DG G 5.0 g a8 [l
USDH  OCCDENTAL FETRUMW COM USCHZ0 1 D8 O 7 BI5.00 (]
USD CIKTABMC COM USDODON CL& 154 00 12 524.72 0,00
SR QLD COMNIGR FGHT LIMES INC COM prrl 1800 (B
USD  OMNICOM GROUF WE COM USD0 1S S0 B4 BF1ED 0.0
USt  OMSEMICORDUETOR COM USDH. 0 Toh.00 18T ¥] (]
Utk ONEgE MG B4 O T Moo LR
UEh  ORACLE CORP COM USHBO1 YETI00 W1 S30ET 0.6t
UEk  QRILLY AUTO HEW COM DG G0 104 G 100 17504 LI
uth NS wWORDWEE COR COM uibooi LA 00 4 YED ool
LS OVININ INC COM ED00] M 00 4168 0200
USD  CWWENS CORMBYG COM STE LSDO.01 1 B Do 97120 (]
UEh  RACCARINE COM K UED1 $51.00 1 8250 [
USD  PACKAGNG CORF AMER €0 ATLON &5 20T 002
USD PALANWTIRTECH INC C0M LS00 001 CLASSE A 1 TT6.00 B 180 ES (]
SR PWAD ALTO WETWIORES COM DG DG S1400 150 58074 (L]
USD  PARAMIDUNT GUORAL COM LSDOOD! CLE BeR.00 7 BME2Y 000
USD  PASKER-HAMAE™ COM ST WSO 50 1102 15 87036 (L)
USD  mRYTR g L0 15 0 150 570,38 LR
USD  RVTOM SCTTWARE N £OM U0 61 B4 .00 [Er) 000
USE  PaYLOC I H1DG C08 CO M UIED. G0 10008 14 75507 G100
UED  mRvRAL BOLDMMGE M COM UDDGG0p! 1800 00 EATLE) b
USh  WIMICO ME CaF D500 01EESE £ A O 1181 1050 026
USD PITER NC COM LISDH 0 18 D4 D 20) 4104 0.8
Uil PGED GOk € 0M Yane oo B) 07108 [l
USD  FWLIF MORRE NTL COM TR I Wi T 140 00 184 985 34 017
USD  FRILLIPS B €0 M LD 21 15500 06 81545 [
USE  PINTEREST MC COM USDOO00GT (LA F50.00 ¥ 41550 (L]
USD  PMC RN L DS COM WD 10k 00 1 ek s oot
USD  POOLCORPORATION COLS L0000 B0 5 A4S (]
use Foin INDS NG COM e 00 0 738 04l
USh PR CORF COM DG E) 1300 s A8 14 [
USD  PhiMCERAL ML GO USEOG P 41 BB AL bk
UED  FEOCTER B GAMBLE COMNPY 11 EbS 00 1§32 RS0 D47
Ugh  FROGRESINT CRO0m ) O R0 LN 100 BEY24 L)
USD  FROILONGH B COM WS008 1458 00 161 20451 004
USE PLDENTMA FIML COM SO0 08 5100 B4 BEOSS 04z
UED  PTC ME COMUSDE G T 00 ¥ MADD (]
USD  FUBLIC STORAGE COM U010 TE5 O T2 BE4E (]
SR PUBAIC ST EWTERPRISE GROUP COM 15000 U BERES 0
Utlh  PULTEGROGP WC COM USH0 01 prCN] 3010 e L]
USE 00RO W COM USDH0.0001 18502 15 575081 000
UED  OLSLCOLES MG COM U000 BE100 1035 p1ED [ ¥
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Valuation in LSD
unrealized gain [le22) an

Futures Forwarmnd a5 A%

Quantity/ Exchange Contracts’ of net

Deseription Mominal Swaps [Note 1) BTEES
UED QUANTA VTS RE COM e £ 601 30 ]
UED  OUEST DLAGHDSTICS INC CI0M 20500 T I01AS 001
USD RANAIDN D LAMES TMAMC AL NI €O J0h 0 54775 (]
UL REALTY il o € Db 1 FPE. D B8 TEL.TE (]
USD  REGEMCY CENTERS COM USDD. 01 5800 15 8410.20 000
USD  REGEWEROM PHARMALE €00 USDL001 1B 0 65 4704 0.0
UER  REGIONE FINAMCLAL CORS MEW COM A 55800 L ] LL
UED  RELMNCE Bl 85 SO0 P (]
USE  REPUGENW CORF COM 75 0% 19 18075 UL
UED  REMBLIC SEVEEECOM LS00 O bSO B2 B4 04 ool
LD MESMDE R COA L E00.004 2600 54 400,13 (]
ufh  ROATEY ME COM WD o 15008 13 el L]
ULh  RMLAN AUTOMOTHE COM DO L e 11800 13 881,76 000
UED  ROBERT WALT INTL £0M 00081 4700 Y] (]
USD ROEIMED 00 MARKETS COM WEDOLD0E CL A A D O & 3EQDD 000
Ul ROBLOE CORPORATION €008 LS00 D001 CLA EET 00 ) )14 [l
USDH  ROCKWELL AUTOMATIO COM LSDE 1 5o 00 &8 53000 (]
USD  ROEU B COM LS00 DOG) CLASE & prr] 12 T30 000
UEDR  ROLAING IHC COM A5 .00 ol 8] [
USD  ROFER TECWHOLDGIES COM USD001 154 0 5802 784 0.0
USE OGS STORES IMNC COM USDOO1 §57.00 71 8l 3] UL
UED  RCrval CARBIEAN GA COMURDG ¢ AL O g ool
u [ PR FLE COM L 1 LA ¥ 00 00 51 09280 001
UED R TERN AT IOMAL COME UEED 0T 3.0 o e LT Gl
Uih  RTCCORMOBATION COM LD 00 3 .ol 1a8 L4 LR
USD  SRF GLORAL MC COM LD 48000 Hiil N34 83 015
USD  SALESFORCE COM B COM 500 0¥ 153200 35 1EDDE (]
LD SAMISRA MG COM LSOO LA Mo e nes 060
USD  SHA COMMUNCATIONS D08 USD0E CLA 186 XE A 4A 0ol
USD SCHEWW HENEY M COM 185 00 12 82750 0,00
SR SCHLUMBERGER COM USD0 O 140,00 M3 L1
USDH  SCHWABICHARLERCH DOM LS00 0] 13700 171 ¥55.38 (]
USE  SEAGATE TECHMOLOGY D0 S0, D000 31300 5 a4 ] (]
UED S mVESTASNT COM USD0 G 1od & T145% LR
UED  dEMAMRA COMNRY 318000 yad P40 0.8
USh SERACENCW NG O US0000 Pyl Hi 12587 L]
ULD  sERWRWILLLAMY COM LD 3o 1) e o
UED SO PROP G ROWF COM SDd o001 52600 T4 BARDE 02
USD SHd W RADGE iy COM USDO00Y ¥ BTA O 785156 .00
LD SEVWORKS S0 LETIONS INE £O0M T 6F $98.30 [
USDH  SMATW A D COM 134,00 15 301,08 000
USD  SMMRCEERUMCO COM MY 554 00 Y B4ASE (]
S SMAP INC COM USDOC000! CLA 198000 881 AE (R
USD  ShAP-DN Bl COM LSD TTH.0 5 AS5.0E 008
USE  SMOWTLAKE INC COM USDD 0001 TLASE & B0 Bl 034 (]
UED  POEMTUM CORP COM UID0 &1 W BI7.00 ap 1108 L]
USh  SOUTHIANCO COM 1654 00 15 55154 [T
Ust  fOuTHWEST AIRLINES € 00 UED Ak 0 13 a5n0s L
UEh  EEEC TECH BLDGE COM L0001 hod 1% 2F 158 b0
USh STAWLDY BLACK £ BF COM D2 55 D400 014 0,00
USD  STARBUCKS CORF £OW LSOO 1 7000 143 BI44E 0.0
Uil STAT[ STRLCT COBF £0M 51K 5501 1584 00 118 11086 a0
USD  STENL BYMAMKCS WE COM ITE 0N X AT (]
USD  STRVEER CORP COMUSDOAD Sl O 184 525 ES (]
USE  SUW COMMUMTIES COM LS00 61 100 o TaE 58 (L]
[ SEIPER MECED COMMIT COM K UEDG 01 T G B 1918 (]
USD  SWMCHEDNY FIMAKCIA 0L LS00 001 185500 ] (1]
USD VMO INC COM LSOO 01 .0 133 SRR 0y
USD  $YSEO CORR €O USD 81700 55 AR R 0.01
UED T RN PRI GRGUP O LSOO 20 1118 o 136 3O by
YD Taaclad s Mg £ USE0 D Tid oo LR A ol
UED AR Tl BTCRACTY COM LEDS 01 YELO a1 BLY [
USD  TARGARESOURCES ©O €00 U000 3 03 5 81124 (]
USE  TASGET CORPCOM STE US00.0830 T IE5 00 35 TR0 (B ]
UED  TELECWWE TECWAOLOGIES i4C COM A0 051 (]
USD  TELEFLEX WE COM 105 21 55235 000
SR TERADYHE W COM USDO.125 TR IF ASEAE (L]
USh  TESRA NG COM W00 oon 4515 00 B 03030 0.18
USD TGS INSTRLMENTS COM WD | & 505 D0 B84 37035 0.9%
USD  TECAd BACFIC LD COM WEE001 bl 18 425,00 1]
Ush  TExTROM G 0L ST Wt 110 Tab 0d 11 AIRRT 000
USD  TWE TRADD DESE NG 00 00 00001 £L & Tan o B4 41554 (1
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Valuation in LSD
unrealized gain [le22) an

Futures Forwarmnd a5 A%

Quantity/ Exchange Contracts’ of net

Deseription Mominal Swaps [Note 1) BTEES
USh TWIRWAD FENDR SEIT COM LD AT 3a) 627 60 [T
Ukl TDl 08 NG COM S0 1717 00 18} 30810 (L)
uth  Thadl mE COM LD0 ool € LAl a4 el O ¥ PEA D0 Bi0G
USD  TORO C0C0M 13000 16 SE0) 0.0
USD  TRACTOR SUPFLY C0 C0M LSD0.008 185 00 52 TPAES ool
LS TRADDWDE MARKLTS | €00 LS00 bb00] CLA Lo 1 011 B01
USD  THAMSDAGA GROUF WC COM &0 115 54747 [T
USD  TRAMNSUMKIN COM USDO 01 ITION 15 52184 040
USE  THANTLESS CO NE COM WS 33008 il R0 G
USD  TRILGLE NC COM WPV 30 D 1652672 000
USE TRUES FINLCOR? COM US0S & TOLOY 252 B2 75 006
ufh el mC €0MUID0 001 CL & Pl 1% i o
USD_ TYLERTECKNLA0GES NG O BA 00 a1 ogs .61
Ukl TwsOm POOCE INC CLA 1502 00 S S0 o
uth i YO kOO G o e bh SO 0d 1 ¥k O ad S8 30 b
USD  LeDR IC 41500 14 38317 0.0
USD  LBTH INC E0M LS00 200 CL& S0 D) & BO& DD 00
USh  UUTA BEAUTY INC €00 1 USD0 01 o 31 AN EL ol
USD LMDk PACENC CORF OOM 5502 55 93500 3T 9195 [
USD  UMITED PARCEL SERWICE IWC CLA 3 5EA 0D 495 T334 ol
USD  UNTED RENTALS MC L0 11700 ™ 0E! [
USD  UMTEDHEALTH GEF COM USDOG1 1462 0 724 21054 096
ST LWITY SOFTWWARE INC €00 LSDS000035 3B 0 £ 3201 [
UEl  UNAERRAL HEATTH % CLASEECOM Wit o8 108 G 3 ke LE]
USD L% BAMEORF COM LibG b1 1453 00 g a115 [
Uil UTD THERAPELITE COM L2500 01 i 00 18 15858 000
ush e REEOATE NG COM ] 18 afa 84 000
USD_ VALTAO DRIRGY COBF NDW EOM 167500 263 285D 0.06
USD  VERWA SYSTERE Ihe £ O LS00 0000 CL A" 13000 a0 BO0.2E 0.0l
LD VTRANTO ECRMIAATE £OM LSBT W 35100 M BT 5L B0l
USD  VERISIGN IME COM 1400 D% 4 53178 061
USD  VERISK ARAIYTICS |CL & DO 001 T4 O 51 41554 0ol
USD  VERDOM COMULNN COM USDBD 1D 10574 00 5] 470 0.1
USD  VERTEN PHARMACEUTI COM USD0.08 0500 184 BES D4 008
USD  VERTRS HOLDINGS £0 COM USDLU00! 45700 & 0TS [T
USD  VIATRE NG COM USO0 01 16100 1§ BE4AD G 100
USD  VICERFTYE INC COM LS008 141300 53 113483 651
USD WISAIMC COM STK USCO.0001 151000 [ 0.0
ush  viiTRa R COM LEDE 01 (1N Bl MO e L]
USD  VISLCAR MATCMALL COM K LSBT 11008 5) 741 061
USD  WRATEC CORP COM 18803 4TI 0.0l
uth  vwearGREDwE BOOTS AL 00 U0 i 116705 1 e LEe]
USD  VALMAAT ME COME UID0 10 T 105 0 47 22480 0.1
USD  VWAIT DSHEY OO0 DERDY COM WSDa0E 191800 M MITE [
USD  VWARNGR GROS DVECOV COM U001 SER AW 3 T WaELIE oo
USD  WASTE COMNECTIONS COM WPV (RO ST RV SMT £30.00 T AT1 S [T
USD  WASTE MGHIT INC DEL COM B24.03 130 45552 0L
Ust  WATEES CORP COM 11308 M e0E Gl
USD  WATLCO InG £ ool s O T R0 bl
UED W DHERGY GROUR € D6 DS 14800 121 pEAAD 0.y
ush  owillld fARGO & €0 COM Rk M) 41 ol M3 00 [ L
USD  WILEOWEN meg COM USD1 A3 00 B GE0 18 [
USD VST PeARMACEUTIEA COM U028 13703 A2 paR0? 0.0l
USD  WESTERM DOGMAL CORFCOM SHLDG ¥ 15080 oo
USD WESTROCK CO COM US00.00 3T 00 T [
USD  WEYERMAEUSER CO COM BSDE.2S 1 DET.OD 12 B42EN [T
USD  WALLIAMS €08 INC € 0M USRI 1 S8 O B BE1ES [T
USD WILLMUMG-SI0H DA B COM LEDGE [ 5 801 38 0ol
USD  WORKDAY SWC € OM USCO0D! CL& T.0Y 13137015 [T
USD WP CRREY NE COM LSDD 001 6. 0 75520 .00
UED  wermk RODORTE L0 C 0o 165 o0 15 85430 b
ush  xClLCRERGY S COw ¥ T o 185 10 by
ush oviim NG €0M GG G wit N O el ]
USD  YULA BRARDE M COM HED. OO 52 BVEER 0.0
USD  TEBLA TEChNOROGES COM CLA P 1 MAIE .0l
USD  TALOW GROUP NC €0 M USDD 000 CLASS € W 754 0 1040130 040
USD  TdALK BAOMET WOLDONGS IME COM LSOO 0 3600 M ERO40 o6l
USD  TOETE WL COM LSDOD CLA Tz e 122 42237 [
USD  T00M VOED COMMURE COM U506 001 CLA 353 00 21 SF1E8 000
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Valustion in LSD
unrealized gain [le22) an

Futures'Forwarnd asa%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
USD  FECALER ;Ir.'-':'-'_'l_u TIT 148 0 24 644 30 Bl
TOTAL Lt Siaiey 37 01 S18BE 21,36
—— — —
Uruguay
UEp WMERCADOUREE ING ©GA FT0 L1500 0o 17 0 TG S5 EE ']
TOTAL l.l=ll‘_|r i1 BEEEE ﬁ-ﬁ
Tokal Bquitues '-il_l?l AT V5 3580
Investment funds, dosed end
United Kingdom
B S GRD FLC REF & D D &L 574 Tk 001
TOTAL Lt K 5 ATROE L]
e —
Unkted States
USh QY READINTIAL SB U DG 51 [T ¥ E315) 101
Uk YENTAL IHC ROT B0 00 X PEEFY 01
—
TOTAL Uacsed S1abe B4 oFE A4S LE-H
Teatal bk s vl Tandh, O s el 11507151 o
Rights
France
figh ALEROM T BGHTS 1008 24 1o Mg 0 10
WG4 000
— —

TOTAL Liacted Wngdiem

Tami Rigais

Treasury bills, zero coupen

UiD

Lsg ALGRCA GRMRED STATES 0F TH & D0QODr%. 12 07.0)-11 60 34 ol 710 Gl O & 147 SR%5 54 |
TOTAL SR § T 855,54 1.0
— _—

Tatal Tresdury bilk, rera ceugsan i Fah 44554 1

Tredsuiry notes, fixed rate

Ush
USD  AMSIMCA. LNALD STATES OO 5 DESO0% 5 150039 3 (o000 [0 3 04 G651 DA
a‘.i} AUERIEA LNTOD SATEE OF § ATS00% 01-05 02 1 3 tob nn-cn-c- ] 1;“:-“-‘}.‘:!‘5 [T
uih ALTRCA, AT STATCS OF 3 S0000% D15 b2 )% 00 B O 424 RO R4 0,10
ush AMRICA. NI STATES OF 2. 17500% 1 105 00 42 B30 (a0 97 FiE25 LA
usp ALERICA. CMAED STATES 08 3 ATS0OW 1150830 2 50D Ol O I JRY 470 AR 05
UER ALERICA, LNAER TATES 0F & 05 00% 1310 .05.04 1 VDD DO D 1 0e 454 38 0.
use ALSRICA. LMTED STAFES OF & DOCO0%W T14-15 .00 50 00k O 280 Y5156 LEY]
LLp ALERICA UNTED STATEE OT 4 135009 3-1% 1057 3 Gl aly O & 50 dRd 3R L]
13 A5 &355 3.0
13 454 & 55 FE ]
i 78 573 45381 ﬂ‘
Transferable securities and money market instruments traded on another regulated market
Treasury bills, zere ooupon
ush
LsD L0 SHATES OF TH B 00000 15 86 23 1106 24 E 200 Dk O3 6 150 9¥3 50 135
uil O STARES OF Wi O 00000 10082 )08 08 24 4 B10 Grie O 4 BT 407 141
ush AMRICA, LMD SYATES OF TR O 0l 1804 241780 24 58 3D (i O E Ol OE2 .45 1.40
UEn LMTED STATE S TREA Sy BRL T8 G 00000 8400 34- 17 05 14 5 240 D D3 5 161 213331 .93
TOTAL RISD 21 @04 3LTT A58
Taw! Treatury bills, rero cougan 21 008 42177 458
Wil Wroarrsiio i i S i Ui |Mmuwn—rm A i A aded Ga lwh:ul“ﬁd bkl 31 &hd 33T 450
UBS (L) Strategy 5104V — Dynamic ingame (WD Annual report and audited fnancal staterments a5 af 31 Pelay 2024 a5

Thie reoes, are an integral par of the financial staterments
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Valusticn in LSD

unrealized gain [le22) an
Futures Forwarmnd a5 A%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
Other transferable securities
Rights
The MNetherlands
Misk __ MIGWAL DpOcE DUALIG: M e Oy i Eh L] B i
(1] WM GADUPF RV TOC K DAIBENDS BaGuTL 104 24 1858 00 1708 000
[k UNNIELALAMSSE GROUFETOCE DRI KIGWTS 04 06 24 R 2138 o0
TOTAL Thes Mtivesands A Mok oy 0.0
United States
USD  ABIOAMED Bl RIGHTE T BRI 1300 32125 [
TOTAL United Staten 333135 .00
— —
Tatsl Rigvie LRIERL 040
Total D aram barablbe secunties 4 53034 040

UATS/Other UCIs in accordance with Articde 41 (1) e} of the amended Luxembourg law of 17 December 2010

Investment funds, open end

Ireland

USD  WEUBERGER BERMAN EUROPE (TD-STRATEGIC 1N FO-HACC 2 b4 752 Db 27 500 4FEEd .01
USD  PACO GIS DAEREFIED IMCOIME FUND-PeSTTTLAOM 8L ELASEFS0-ACE 700 3 bl 0 18 I 057 48 4 00
TOTAL brdand A5 434 54512 ot
Luxembeoum

USD RS QG DD SIC e ASLAN INVEST GR DS SUETAN (50 U-R- A0 55500 [EETEE 151
USD UGBS {LAOC) B ST VLI ST INVES GRUA CORPOR 54 STRH ST U-a-al € IBIEOD 43 5M (548 951
USD LS (LAOG BOND SICAN - WD HIGH YIELD LAt 1158 00 17 555 91400 B
UED UG DOND BCAY - AAN BIGH YEUD U-K-ACE TELOY I RS0 (XL
USD LN {LU0C) B D 0 A0 eI DABATION M ¥ ST (U 580 BIar 263 3100 I8 AR 18K L I
USD Wi g EMERGH G EEONOMIES FunD-G LORAR BOMNES (U 1040 -5 ACE 114 0 1B 304 007 FET
ush I.|I‘f-|'|.|_‘h'.\li5.1 SI:AH'- G Ty IQr?M‘Hﬂ.ISb}I.I—x-A:C 1 ?‘.';I T 24 :l',;ﬂ5I 47 =4l
USD LB {LUOC) MOMEY MARELT FueD + US0 UataCE 100 00 263 34 184
Bl LB LUOG) MOMEY MARKET Mol - BUR LeX-80C 186 D 445) 8447 057
USD B LLOG DEAV | - MEDLIGE TERM LD COMF BES (2500 s x-800 850 00 ¥ 197 B4R 0D 101
USD  LEBS L BOHD SIS DMER GG E DN OBES OORP LS0eb3tar0 111 563 OB 16077 42234 35)
TOTAL Lusumbourg 158 B0% 174 343
Singa pore

ush 151k SOETHEAST &% TRIT - N BARCAP 750 A% W1 ¥ 0D B0 T 1411 6T 00 Broaa 230 a0 34
TOTAL singasors baes 17334 7]
Tatal Iwwestment Tasdi, open amd 250 #61 14081 A Ak
Takal USITSDERer UL In sctardances with Arie 41 (1] o] of 153 wended Lunewsgun w of 17 Qeermber 9 253 391 14281 AR

Derivative instruments not listed on an official stock exchange and not traded on another regulated market

Cptions on indices, dassic-styled

ALD
AL WBSSERASH 200 IMDEX CALL T981.505 50 1206 34 A0 O -1 35111 [
Fids 300 D6 ©ALL TRTE &1 2 o180 00 S\ aisos )
TOTAL AUD =14 e E L
— S -
ELR
[k MSEuR0 S0 S0 PUT 457740650 05.06.24 I -1 BE2AT 040
EUE  RBCAURD STOD 50 CALL SMRTII20 120624 R 55155 [T
[uk_ TOBEURD $TO0CC S0 Pt 568 AAI00 12 08 34 -1 0 10 TEA D [
[k WEBCAURD SEC0CE S0 BT 904 BEEED 1806 24 11600 EXTTEn 000
UR_ MORGAN STANLEYAURD STODCG S0 CALL 509720640 1606 14 -1 10l -2% §30.0) -0
flzd S B0 a0 B0 AT k) SIM00 26 Of 24 -JJ'DI;D 4._3143 000
TOTAL IUR -QFI‘II! =011
UBS (L) Stratedy SICANV — Dyramic nooms (S0} annual report and audited financial staternerts a2 of 37 May 2024 46

Thie neotes. are an integral part of the finandal staternents
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Valusticn in LSD

unrealized gain [le22) an
Futures Forwarmnd a5 A%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
Ges
GEF  RBCATSE | DO BWDEE CALL 8550 T2A20 12.06. 24 - 18 O - 13841 040
GBF_ RBCATSE | 00 INDEC CALL 4D 01350 36 05 34 - 1A O -3 el B3 000
TOTAL 582 -3 04335 L]
JPY
I RECTOPE INDEY TOEYD}CALL 7029 76420 17 0b.24 -0 80 0 -14 81000 [T
i TOWTOROE SOEC 0KV CALL 2838 BSO40 76 0614 303 d b O -75 4014} -2
TOTAL 1Y 4 FITAS =0
(F1.78]
USD  GSSAF SO0 NDEX MUT 5083 §1 560 D5 .06.34 -3 O S0 000
USD  TORSAP 500 MOES CML 53811 M40 05 06.24 YA 4 BOLE) [
USD  MGSAP S0 INDES CALL S462 OABAD 120824 -} ATl 2 BELIE [T
USD  RECASSCIEM IMDEX CALL 1NI1T.81740 R2.0B 24 11 Sb0 00 50078 [
Uik TORSEP 00 MO PUT S300 5700 1306 34 -0 0 4 71185 [
Uih  MORGAN STARIDVARF SO0 WDOCCALL TH5S BO8)0 1 06 34 ) aT00 4 3398 000
Uth  TORSEP 00 MO PUT S200.86000 180k 24 3000 & Tilked 080
ush TORSEPF SO0 NOES CaLL 1404 47085 6 06 34 RET ) -y =00
USD__ TOBSAR SO0 MOEC PUT § 16T 61100 76 06 26 = 0. 0 4 BEOD4 [
USD  UBSAMSC) DM INDEE CALL b EOD SOHTG 2605 14 <11 i O oi 75153 000
TOTAL USD =110 TR -lﬁ
Toksl DEBans an mdboe, clanc-ityed 264 SOrAN 0%
Tatal Dot (nSuments wot Inted 60 3n oifaia! so0c sxdiangs 30 et braded 00 3t her rguiatad ma et 344 BRAY =0
Tatal investmenis in secanties 433 334 TRE 30 3908

Derivative instruments

Derivative instruments not listed on an officdal stock exchange and not traded on another regulated market

Swaps and forward swaps on indices

USD  UREATSE DOPRA MARDT DVLPO TR D05 BIC MOIF 232601134 16 100 21336 ETENTEE 067
USD  URSATSE EIPRA MAKET DVLFO T EDS RVER JLI3-26 10 24

WﬂElﬂdlﬂﬂﬂmE-nﬂu 313 15335 =L
Tiska] Duisr i U | A1 LTS L Ii%el o i 1T e0ad) S0l dieiian i fyel eml el ) @i Pt il il P sl =313 I-Igs -ﬂﬁ
Vel Bt 0 it | ST sl 13 14335 bt
Forward Foreign Exchange contracts

Currency purchased! Amount purchased/ Currency sold/ Amount sold/Maturity date

G0 TR0 0000 [f] jeL T EF ] bt H L i) [L]
Uil BT » 1 953 264471100 ¥EON TR ool
uin 157 916,31 L A0 050 00 17 BI04 M0 [
uih 3 11041088 cap 3 Tad 100 T ENITE [
Uil 13003 4341 A 16410 48681 YA 187 04 a6
usn 234 838 85 I 50 000 00 37 E2024 4 TIL1E [
Uil 1 13031268 ax 12 P 000 00 ¥ B0 -3E 021,14 061
ush 2454 458 Bd G0 T ¥E20 8 ET) [
usn 277 0057 [ 1 D0 D00 00 ¥TE2024 4 5155 090
e SRURITE [ | B R0 ITEI0 ERITAL [
ush 12 300 10783 AT 18 B4 561.22 7620 -T8 02205 04z
usn 150086 B HED 15 507 62154 1B 5 a5 B [T
uin 8057 102 T8 [T 4 00 00T 37 BE004 -138 51450 -0
Uik 3 HE 900 48 [T 3 A2 000 B ¥PEON <18 SRR AR [
= 0 SR 0 [T 117553085 16630 -TIAL8 X
sab 00 100 uth el Y] pa ) -FIEEY LR
Uil M E M 0D HE 000 B BI04 [T [
U 1S ET 4 HKD 1 850 000 00 B0 5887 [
16D 47 P00 [T 184 18513 10 6203 LR A [
HED [ ush 1T #3625 462004 1EEd4 [
Teital Bevaatd Posegn Bacha nge conl a0 L3 485 B
Cath ot Basas, o g e IOOEEMS B Al ST A EIF I ESTT 105
DILtyir rsoits a5 L B Lok 335 FH3.67 008
Total ned asseis AST B0 35457 20 1
" A5 3t 31 May 2024, cash ampun serves as oollateral for the counterparty UBS AG for an amount of USD 550 000.00.

UBS (L) Strategy SICAY — Dynamic income (S0} annual report and audited Rinancial staternents as af 31 May 2024 ay
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Statement of Investments in Securities and other Net Assets as of 31 May 2024

UATS/Other UCKs in accordance with Articde 41 (1) e} of the amended Luxembourg law of 17 December 2010

Valuaticn in USD
Unrealized gain Jossh on
Futures' Forwarnd &A%
Quantity’ Exchange Contracts! of net
Description Hominal Swaps [Note 1) asuets
Investment funds, cpen end
Ireland
USD  FIOIRATID WIRWEE S EINGAGIMTNT HiGh-M: WD B0 1300 1 810 BIRET 18
USD  WEUBERGER BEAMAR GLOBAL kGW YELD S0G [NGASDMINT M-l 550 PET GO0 O 1841 B45 52 151
USD  RECORD g 5 BAV-RECORD Ehd SUSTANAELE MINAHCE NUND-A-USD 19 48000 1177 M1.2F 157
USD b DR DT POCAAREE D ACWA 56 WRNVTRIAL UEITS DTT 4060 VS B 00 IEIS 8O0 5D 356
USD___Lyk L ETT PUC-MSCLAC W S0 CIALLY KES UC TS ETF S GET-UED 14 190 00 214 GEE8Y 0.7
TOTAL rsand B TEr 53544 1196
Luemboung
USD  FOCUSED UMD - CORPORATE BOMD SUSTAMASLE LSD U-X-40C 18700 | 837 05527 150
USD  TOCUSED SMCAY - Ut CORPORATT BOMND JSTAMABLL USD X ACC 11860 D 1 847 11530 151
USD  FOEWSED SCAY - VADRLD BAME LOMG TERW B0MD LED U--AEC 1 DF700 § 178 BA1ED 1243
USD  FOCUSED SRCAY - WORLD BANK BORD LD U-M-40C T16.00 T 054 SE184 58
50 CUSTAIRAALE EOVELOMMNT BE B0 15 D0 FD-SHE-ust) U-3-ar g L AP LEh A 00 PR UL ERE] 183
USD  SUSTAMMABLE DOVELOFMNT BE BD S 10 % FI-SH 5 S0% U-H-ACC-CAR A TS 0 4 555 9514 B
us LS L0 B0 SIC W0 0 INVES GRA CORFOR S §TA (u S0 U-3-AC 110400 13 291 3512 [TRT]
Bk UBS L0 DOND BCAV-GATEN SOC S STANABLE BOSERH-ALE 1 00 00 34 BODER 044
[k Leb LU0d) BOND OF & - GATDH DO SUSTam ABLL BT R SEE 111286 10 334 21345 [TE
USD RS LG EOLITY FUND-GLIAL DU SAIRANLE MR {USD] AL 114 00 1 364 76175 1.18
uil L LG DQUTY S Ay < GL M DA (S D0 bR N 1 8k abR 84 148
USD LB fLigd) EDINTY S AN < GLORAL DPORTUNITY fUSD) W-X-aE € 1002 B 1 ¥4 20l 1.4
USD LB (LLOG EDITY SC A - ACTIE CUMATE AMARE {SDE B80T B Tad 00 1 V15 287.32 180
USD LB LG EDUITY SCAY - LOWG TR TIMDS (SO At 17000 i 1.7
USD LB fLUOG) EOITY S AN - ERGAGE NOR IMPACT fUSly U-2RA0C A0b0% 3 5 851,07 517
USD LS (LU0 MOMEY MARKET FURD - USD U-3-80C 137 50 7 807 71530 2z
TOTAL Lumambourg 53 85 B3R TT A7.05
Tarmal iawirstrm ot 1m0 0 el T2 675 85535 3901
Tomal TS0 Ul in sccondancs with Aricie 48 (1] ] ﬂ!uamﬁll.mmﬂ b of 87 Dustoorm st B bl TI EPE 55535 0 i
Derivative instruments listed on an official stock exchange
OpHons on indices, dassie-shded
Ush
USD  SRF 500 BODX CALL 5005 G006 2 10624 100 65 5 10h [T
TOTAL USD B PRI L
 ——— r— —
Tatal Dakans on selices, clamcted 5 510 08
Tarkal D 2 e |80 TS St 00 3% 080 f Sho0n urha e 55 95100 0408
Total WaS TR 10 LDt T T BRA DS .40
Derivative instruments
Derivative instruments listed on an official stock exchange
Finantial Futures on bonds
usn iy $¥R FREALURY WOTE MUTUEE fll;l-'.nﬁ‘.?l 4 O - ;t?l“ =001
| — — ——— —
TOTAL i mciad Fuungd a0 Boadi =4 M EE =011
Takal Derrm e inibruments buted o0 24 ol Fbo sxcha nge ERTEE =0 a1
Takal Darsm tive insbrumenty 4 JAREY =001
UBS (L) Strategy SICAY — income Suatainable (US0) arnual report and audited finandal atements a2 of 31 May 2024 g
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Valuathen in USD

uUnrealized gain (o) en
Futures Fersward asa%
Quantity/ Exchange Contracts’ of net
Description Meominal Swenps [Note 1) aspets
Forward Foreign Exchange contracts
Curmency purchased/ Amount punhased/ Cumency sold/ Amount sold/Maturity date
BEL 3 708 DoDd Doy Eh TIE 0D & BI04 =28 B55.91 =03
usn TId B16.T1 Fr N1d 14343700 27620 5 41851 ool
ush SRIN T 3] A5 D0 00 TR ] LR
use BRI 51150 GEF SECASA T bl L] &5 53132 =0l
s 13 Nl_E HE I 25 25 ) 7 l-i‘h_!d -} BE10) -0l
uth [T Wi w12 OELAE ¥.53084 -3 50034 [
UsE IFIT5N CAD 595 45958 I BI04 3T A7 L
usl 150 - K 4.1 000G 7 hioed -514.5) 0o
b 330 kel 5 [EE A ¥.A104 a8 6 [
usEh B8 434 0T BED 34 30 GG B4 15052 L
st £ R 1 [ 5% 0000 3 AI024 MR [
ush 17 540 440 12 Eui 12 B2 130 GT RIS b5 4095 = £
ush i TES AN 14 ChT EBI4 23177 IT.EIOI4 4 T41.78 =Gbl
el B5 r0 f fu@ B2 D86 1S 27624 F o1 gl
Toial Foraard mn ln:hl-mul!tl?ﬂ: Ll !I-I-_.:I.!' =0 13
AN AT BEARI, A B & 8 Sl e oAl SLOSEW & il STheT Lgaid B et 145 05568 R
Db aananis ool la Ddrtas =551 F¥L51 =0 &8
Torlal el aavaks T 40xr #45.71 1'12.
UBS (Luae} Strategy 3104V — Ingome Sustainalle (US0) Arnual report and audited financial natements a3 of 31 May 2024 B0
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Statement of Investments in Securities and other Net Assets as of 31 May 2024

Transferable securities and money market instruments listed on an official stock exchange
Valuation in USD

uUnreabized gain (css) an
Futures Forwarnd A%
Quantity’ Exchange Contracts! of net
Description HMominzl Swaps [Nete 1) BEEETS
Equsities
Australia
AWD  AMSOLLTD KRV 18000 & TES51 0.0
Al AME GRO HLDGE L MRV 3 3 O B 48351 L
Al ARs GROUF WEV 1448 00 ! g4.00 000
Al AWSTOCRAT LESURE NN B50 00 1542245 001
Aigh a0 mi Job B [ EE ] L]
Ab AUREON WOLDING S WFY ) £ EE1 T8 .00
AUl BWF GRDUF DN 5 TE).00 AT 2811 0.4
AL BLUESCOFE STEEL WP A £ 2127 000
AD  BRAMBLES D My 1 50 o 14 28023 (4]
ABD  CAR GROWF LTD MPY 3800 7 E10T8 0.0
AD CMNWTH BE OF AUST NP 1§15 00 52 MIES (L]
AP COCHLEAS LD MPY il 15 453 LE]
Al COLES GROUP UTD MEv 1 534 00 18 141 (]
Al COMPUTERSHARD (1D MEROET RECH I3 00 1o GTagd L]
AED CILMAY 55500 103 84EE ool
AL CEEuS W EETAMLE) 1 380,00 ETITAT) 0100
AlD  EMDEAMDUR GRD IR L MPY 2 20600 720152 0,00
Aub TORTLEEUL T0 WY 188000 3 B26RT [
AUl GODOMAN GROUR (STAPLED SECIRITY) 1 87600 41 BIDER 0.0l
AND  GPT GROMF KFY {STAPLED SECURITES) 1 TO% O 7 5481y 000
AND  IMESRANCE AUST GRF WP 1795.00 18 524085 040
ABD  WACDUARE GFLID WY 405,00 52 4148 (]
Al MEDEANE FARATE L VPY ERACN) 15 17758 000
AGD  MMERAL BESE UTD MRV 1000 A BEA TR [
Al MENAC GROGP CTARED S0C Uk AN 4 e 00 1 EEL 000
Al WATLAUSTRALK BE WP 3 500 0% T G114 (L
Ak WTen STARREE TR NP 1 ¥ELoe 13 803 LR
AUD  ORaCs UMEED WP 45000 §4E1EY [T
AlD  OkbGh EMERGY MPY 175 00 14 4L0EY 00,00
AlID  FLBARE MARDRALY L WY 358400 ¥ 04000 00
AUD RO WSS WP 200 4 e 000
AUD DANTAS AIRWEYS WP BT O 3 4E4 28 000
AND OB MEGROUP RS 1 B 0 15 485,17 (]
AL RAMSSY HEALTH CARE WPV 00 £ 0.7 000
AGD REA GROUP LMAED hey O 5 SE0TY 000
AGE  REECE AUSTRALM NPV 16500 181773 [
Al R TNTO LRATED MY #1500 ¥ Epadn ool
Al SANTOS LULETED MPY pRrd ] 18 G371 G0
Ak SCENTRE GROUP WP STARED whil T e 14 s g1 L]
Al LK LBAMTLD Wi 354 00 [ETHT [
AUD  SEVIN GROUF WLDGS WY 1Tl 4 B350 (1]
Agp  DOnx MLALTMCARE N 4300 14Ty 000
AUD SO PBATT RS0 M P YO0 5 Moot 0.0
AD  SOUTHIE LTD WP 5 585 OO 14 745.7% 0.0
AND  STOL KLAND WPV (STAPLECY 1407000 1% 15621 040
ABD  SUWCORP GR 9 7D MY 1 85600 15 B2E09 (]
ARD  TELSTRA GROWS KD Wy 5 57000 12 BED 54 0.0
AED  THE LOTTERY CORSDE WP 1 0000 573800 [
Al TEaNRUARAN GROF STAFED UNES NP YA o i Tese ool
AD  TREASUSY WAME ESTA M BT 00 1 3k 0,00
AR VICNAY CENTREE NPV CTAPLED SRR bl o e 000
AUl WESRARMONS (10 Wi 1 Biw o 55 MEBE LL]
AUD  WESTRAC BKG CORE MY 3 i o £ 175.32 b
Ak WEITICH GLOBAL LT WA ol 11 e gL 000
Al WOODEIDE ENEREY GhiOuF LD 11000 0 aE 4 ]
GEF WiDODSIDE EMERGY GROWF LD 102100 18 71510 (]
o I L Y 25
TOTAL A I | 304 5435 I£
UBS [Luwe) Strategy SICAV — Systemanc Allocation Ponfolio Defensee (USD) Arvwsl report and audited financal statemenns &5 of 31 May 2024 94
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Valuaticn in USD
unrealized gain [le22) an
Futures'Forward asa%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
Austria
Uk ERSTE GAOLP BE AGMPY fr 18 BOS.01 00l
Eurk D AG MR 1B DO & AN ED L
Dik VERBUND &G CLASS A WPV .00 7 B52.8) [
B T4 T Lad oy Sai1e nio
TOTAL Aumira 4 76485 o
Belgium
[sk  AGEAS hBY 192,00 & 51545 [
Erk ANBELSER-BUSTH M WP 2 Dl BY A2E]) A
Dk EALS S5 OFERATOR Wy A7 4 7B 57 050
(1L G RPLNELLES Lo niy 114 6 (AL Bi0g
(1] E_I‘_E QRPN WP I‘ME T BEE TT Rl
1713 Eh ETEREN WY NPV b ] & 08120 000
fizk LT E W Il O 4 R4 41 L]
[k STYLRSOD TA W gm B 51592 BE
(171 UCh N 135,00 18 AS44) ULl
Dek  LAHCORD WA TED O [ 0.5
Elsk WSl D DRSS DE FAdIVY PPy SROET SFLIT) s E 5 S2E Y E
oot ETEH] =
Bermuda
(17 afGin (1 T4 F 142} il I;la
TOTAL Bocwands ¥ 51748 G50
—— —
Canada
CAD LT QUANTLM MINLE COM MR £iH 0 B BUE ) 0.0
CAD  AGNED CAGLE MINES LTDCOM 54 00 3 iR L]
L&k A £ ahADe vl VIS fug e 3 O 3 onhE) L
CAD  AUMINTATIOH COUCH £ 0ot nity &40 o a1 [T
CAD  AITAGAS LTD COM NP 325 0 733036 0.0
Cabk Al umu{mﬁw BER O i2 61435 LE
CAL  BAWE NOWA SCOTI MALFAK COM 1372 00 B4 G1a88 [T
CAD  BANEOF MONTREAL COM NPV B19.00 1 (RasE [T
LAl BARFCE GORD L ORP C 00 Ry 1 5% 00 I 1408 0l
CAD  BCE IWC COM NEW 52 0 1 TR 040
CAD  BROOKFELD ASSETM CLASS A LD MOTING Sid 7.0 15 1as13 0w
CAD  BROCKFEAD CORP € LASS & UD VOTDNG SHE 1673 08 [Py bid
CAD K W SUB VTG NPV [ 1 SELEE .00
CAD  CALNE £OMKMN s 0 5 B TE 0.0
CAD  CAMICD CORFCOM 4 o 4 Y5185 [
CAD  CamaD#bh NAT RIS TD COM 1 210 ) 55141 [
CAD __ CARADUAN MATLRY £ COM B1A O T4 EEADE [
TAD CaRATHAN PAC EANS COM WY 1 055.00 ) SE5.04 nig
CAD  CAmADER T D CLA T £ GREAR 000
CAD  CAMADHAN LTS LD CLA 159. 0% 1835.22 040
CaDR CLCLMOUSTRIES INC 'FWO&-VTG COM KRPY 18 O & AR 020
CAD  COmPERAL 5 OF COMMERTE COM 10§ o a0 ]
CAD  CENOVUS ENERGY INC C0M A 1 58400 0 (128 0l
Cal L0l el COME WA SR VOTHG fHARES © b ) I L]
CAD  COMSTELLATENH 20T COM STE hPY 74 1 B ME £ [TH
CAD  BISEARTES SrSTIME COM WA ) & (487} .60
CAD  COLLABAMA ING € 0ol Ay 30 ¥ 504 [
CAD  CACMADNT FLEET MOGMT ECM WY 529,00 [ETy [
CAD _ EMERA WD E0M EE.00 § 2E0.17 000
TAD EMFRE LTDECL & e ] 1 U557 DA
CAD EMBERIDGE WD COM NP 3 i O B e oA
CAD  FAIRFA PWL KLDGS SUBATIE COM MRV 1800 ¥ 1A 62 ol
CADR FIRSTSERVIC £ CIORP OB WAV 5100 ? TSR 020
CAD  FORTE INC COM KFY i o i1 558 ool
CAD  FRANCONEVADS COEF COM WPV 1.0 2 555 [T
Cal aFL EWVIEGN INC COM WP SUB VTG SRS 30 O [ %l 050
Cal  GLDaN AL TVIWEAR INC COM 1573 o £ E17% 1500
CAD  GRIAT WAST LNTED INE COM IS B 1 (A E.44 .60
CAD  WDRO CHE INE COM WP BEI OO 1 35774 0.0
CAD L& TWANELAL CORF COM WPy 110 0o [T [
CAD M INAHE AL IWC £OM 13400 1 3108 0.0
CAD IMFERBAL DL D COM REW pis R 1E 1735 0.l
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Valuaticn in USD
unrealized gain [le22) an
Futures Forwarmnd a5 A%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
AL WTALT MWL CORF COM WPV T0a o 33 75238 [T
CaD  naMeOE MBES LT0 COM NP CLR Tarh o 10 TH508 000
cal  Kiviks CORRORATION € Cod Wi 3 O & DR Bi0G
CAD  KINRDSE GOLD CORP COM WA [ 13 45858 0.4
Cal  LOMaw CO CFD € OM 1150 1§ &5 1 ED LE]
CAD  LusDib MG CORF €004 T i B E1R 1D 0.5
CAD  M&GH A NTLINC €08 A8y 317,00 14 23501 000
CAD  MANULFE AINL CORF COM 107800 52 51173 0ol
CAD MG EWERGY CORP COM WP TH 0 iR 000
CAD  METAOD ME CLA SUR 168 DY 14 275.31 000
CAD  WATLEE G CNADS CO% WPV 180 0 1 72583 [T
CAD  WORTHLARG Fiwilk i COM NP s &3 pirr ] LR
CAD  WUTREM IONFY 5400 3 18713 [
CAD  ONEX CORF SEVIG T 5 SRS 000
Cal QN TR CO COM hiv b ¥ SL i Bi0g
CAD AN AMER SEVIR COM WP At 8 34014 060
Cal  FaEiLan D OB oM N 10 B a2 0200
CAD Pkl WAL (€000 hiFG BYS O LM 08l
CAD  POWER CORF COA COM B15.00 17 85244 el
CAD  OUEECCE INC CLA 154 00 188071 0w
CAD R GUOBALING CIOM NV 100 0 14 53158 .00
CAD  RESTAURANT BRANDS COM MPY 3700 22 41530 [
CAD  ROGERS COMMUNIATIONS INC A0 1§ 843 47 [T
CAD  Rcrikd B OF Canadu COM MRS 1 B 174 5 LR
CAD  SAMTOINE COM P £ AN44Y 420
CAD  SHOPFY INC COM NP/ CLA 1373 00 B 18187 0.0z
Eab  LTanfEl we COM NP 1 ¥ G i dngat 504
AL Sulw LFLMKL WE EDM B30 31 51048 [
CAD  SURCOR ENERGY WE COM NP HDA 1 862 0 o 61 1ER 0
CaD TC INDMEY CORPDRA COM hiv 11108 a5 30804 Boi
CAD  TECK RESOURCES LD CLASS BSUB-VTG COM NFY 545 00 A M148 el
CAD  TELUS CORFORATION MFY 51 00 & 05838 0w
CAD 79T ERMATIONAL COM MPY 1000 13 BIBS4 000
CAD  TMOLSON-REUTERS CF WPW POST BEV SHLE 187,00 1 174.33 [
CAD _ TWOC GROUF UD COM hAY 185 00 10 11144 [
CADR  TORCWONT NDS (TD € Oa 100 At G0l
CAL  TORCMIC-DOMMEN £OM KR 30300 13 B30T 05
CAD  TOUSMBMINE DL CP C0MNFY 400 00 15 ae 5l [T
CAD WiST FRASER TR COM MR 1368 § RILEY [
CAD  WASTOR GIORSE 10 COM §1.68 #5750 040
CAD  WikDATOM FRECIDUS M CO kFY 506 (3 1 1100 0ol
CAD_ wF GLOBAL W COM Py 13&?_@ 31 054,15 I
Canads w E
Denmark
DK AP ASOILLIRMATREE DR B DK 1000 4t 1 5EuD b.t0
DKK AP WBOLLOR-MAAERSK ‘& DK 40 7 Do s 040
Dk CARLCBES SR DT g 130 O 16 23542 010G
DKK  COLOPLAST DEK1 8 1403 0o 17 1£5.58 [
DEE  CMRSEE BAMK A% DEKID ET4.00 5 1E5.18 [T
DK CEMANT A% DHEGID 11000 5 0508 0w
DKK Do A DKK | 195,00 0811 [
DEK  GEWHMAR AT DRE) 7500 21 14403 [T
DK WOVE KORDEE A OKKDE B 311300 501 13287 o2
BRK  WEVEINESE § S BB P 4 4 [
DKK  CIRGTED & DEK10 100 12 15381 000
fEK e B DK . G 1% 214.017 004
DK ROCKWODL il TL SR BBRE TS 2 b 5 BDE Bt
DK THYG /5 DRES JEE [ 7530168 000
BICE_ ATETAS weinb SSTIM EAKD 00T ST 11& T B0l
Finland
[k EUGA 04 N 13 B £ W11 .60
Dk FORTUM O] EURY 40 A4 £ EE4AE 040
Dok KESED 0¥ DUkl SERE Tk, O 4 S1REE [
[sh KON € 0RO RATS0N WPy D20 IR0 15 BEEED [T
sk METSO COGPORATION RG T85O0 5 SA4 EE 000
[ef WESTE OH 01 KEY 511 00 12 12853 [
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Thie reotes. are an integral part of the finandal staternents

352/537



EDINETOOOO
O00OO00O000000000000040d0(e31583)

OJOoOooooooooooodo

Valuaticn in USD

unrealized gain [le22) an
Futures Forwarmnd a5 A%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
Bk WOKIA OV WPY 5 BELOY FEELTEL (X7
SEX  WORDEA HOLDING AR NP H A0 a3 B0l od [
[k CRsON CORP SERBNEY 138 00 FEL AL 000
Bk SAMPOPLD WPV A e 1 12240 [T
17 T A, EM0 O] NP SERR el 0 0T 0J0G
[Eh WhhrhLain  CORF W Bl D% 11 33411 [T
[k VRRTSES v ARF DOUETUR).S0 £ 0 T b0
TOTAL Find 184 B5 AL tﬁ

France

[E ALCOREURY 107 0 & A R
Fisk ADF [y L) 71k 680
[k A DL TS & g0 S-S BT S0 s.ﬂ_m iid E‘!lﬁ B.E
Bk AsBUS (LA B0 111 701,23 0.6
[k ALTEOM DURY. &0 T B § M1ED LR
(1] ALBIRCE ELR2 S (AR H 7 E1E 3T DE
ELik ARKERS FURTG B O £ J10D5 000
[isk ANA (R 2% T 01206 T2 [aA T LK
Elrk BIOBMERELE WP (POST SFLT} 56.0F 5 P0E 10 L
[1FLd BRF PRRIBAS [URT 11508 L) R
PR WOWORE fuas 6 B 0 £ 2103 o0
ElsF IDHVE_I!_BH.IH'I 1 5o Do 742550 LR
T BUREA VERSTAS RURD1Z GO 16 247,30 040
DSk CARGEMNI Dk 11866 ¥ AT b.61
L=k CARMTOUR fukr Si E‘I_E_m IbEi.!& B.E
BE G D4 SEGObGN [Uks §14.00 & B8 091
[k Eimad [ Mo i BEOSY LK)
Eurk CREDI &GN OLE ©A DR LRE IR ) i 2FrI8 L]
ELik CANONE FURD 75 T1d &5 825,00 ool
[k GASSAULT AATIDN TURRAD F0 ST CUBDASON] pyli el 4 hER 000
Esk DA SERULT SYSTIWES EUR ) & TE7 O 0 DE1EE L]
EliF EDEHRED EURT 5708 I BIRET 000
Tk EFTAGE CURM ) & B51 08 0.0
1113 EMGE EURE T OB7.0e M E5F. 54 0l
11 HS-I_D’EI.I.IWIHEI-WW 18 1950 ™ l_l-!H- U'E
Dk CURANEA WPV ) 418617 0.0
[k GICmA [URTED 34 D_:l il Ei.ﬂ B.E
ik GETWRE % RURD 40 3.0 57134 040
[k WIFMED BTLNPS oo B BT YD LK
Eusk IFEN TUR | A7 E 15340 L
Elik KERIMG EURd 5500 I 61430 ol
ELiRk ELEFERRE [LE 1 A5 5700 743138 K]
Eisk L'OREAL EURD 20 TR OO A3 534 L)
[lEF umcn_s;_n_gssuwmmmﬁn 1 2l O i THd T 0.0
LS Lk 54 Gl p1N e prg LEE 1 6.4l
Tk D MOET BERNESS R 35 Y ol b TrdEe X
174 MEHM{EG_B‘HUW!@W!TBIEWIJNI T I el AR ol
Dk CRANGE fhd ¥ bed b M 3631 B.01
L=k AL Oy I 2B D DR S5 g+ D_} 34 432‘ 13 L]
[isk Pl BUCHS GRUOUFE S& ELR0.40 5Tl I8 AETAT il
[k MDY CORTRLAU DURLED Tt “h TELSE b.t0
Eusk REHALLT S4 LRI BT 100l i2 X455 L
ELk RESEL E2ES 2070 & 2dFadd KL
Elik SATRA N EURD. 3y pr A BLA5AD (K
Eisk SANDF ELR2 1 TEa Do 7Y 55& 30 LK)
EFE FART RN STEDMA B EURD 2 0 (FOST SURC) P £ T4 1ER 029
Euk SCHNEDER EUECTAL [URE b 190 3401 K]
[k 0B LA CuRi .0 1 6321 0.0
Bk O I.Elliﬂ.il..i ELAL TS Tl_ﬂ‘.W o AL EF nal
Bk BOGE0 EuRd ) & 18118 [
[k TELIHATORMANCET TR 50 Eﬂ ? !_.E_i._l.l. LE
[isk THALET EEI__] 1[l_?__l!_l? 15 ¥51 8] 0ol
Bisk TOTARERERGES Sf CURY S TAIB [T T
Eusk UNEAILRIDAMCO-WE WhA1 OMD UNBAL-R & HOLS 11500 T GBS 0
Elk WVEDLLS ERVIRDHREME EURS T55. 00 5 LSS DR
Elsk VINICT EURT S0 SEH I o BERED 0
Elrk WIVENCH S4 EURS S0 BED. Ol T PESSD LK
T e i L)
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Valuation in LSD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
Germany

sk abbal ag s REG Ly 18400 af 2 33 L]
Dok Aliuan2 SE WG B VMELLERT) Y 137 57423 [
[k BASK 5§ MPY 1 D160 5) 3§4.76 0.0
[k R A0 M (GE) 1ah00 X3 AR [
[l BAVERECWE MOTOREN WERKE 4G EUR1 HEA 0 M HI508 el
Bk BAVERECHE MOTOREWKERKE &G IR T30 B S0EEY 0,00
(1] BECHTLE A WP 11400 5 S5T 000
Uk BEERSDOR AG Y 114,00 17 BE45) (]
BEE_ BRENNTAG &G 136 00 5 §5EI8 000
fuk okl TEES windic hinv &7 4 g m [
Tk ComMmMRTEans &G Wi 13000 hLA1 AT 061
(1113 CONTIENTAL &G ORD WPV 13400 & 1408 000
ik COWTETRD &4 Wiv g ol 11 P2 g 000
[eh CT4 EVENTIG R 4 0 3 ELDE 0000
[k DARLER TRUCK HOLD NP {YOURG SHARE B0 0 5 TEAE 0.0
Dk BILWTEY WORD WPV [ 5 EEIEY B0
[k CEUTSONE BAMK AG MPEREGD) 10000 M 215D [l
Bk DEUTSCHE BOERSE AG NPWREGDH pala a1 BFEE1 (]
BB DEWTSCHE LU FTHAN SR DRD KW (REG DHVING bl 0 ] .00
Bk CEUTSCHE POST AG WPREGD) 111000 &5 BAS 5 (]
Bk DEWTSCHE TELEKOM NPAREGD) 35800 672572 04z
fus Ba MG, FPORSE E WoN-UT G FRF Wit ) B G fa tE ] 04
[T 7 51% 00 ¥ L1 [
Bk EVONE BOUSTRES WY 155 00 5 58081 000
ik FRESENL S MDD Akl mbd b 10 oagda B0g
[k TRESOMAS SO E 0 KEAs RV A8 0 15 418.3% 000
Euk_ GEA GROWF AG WPY 180,00 B ISLEL 000
lk HsRRDVER Bl ECIVERS ORD WPGREGD) B8 D 16 82551 (]
[k WEDILEERG MATER WPV 154 0 15 41235 00,00
Bk WEWKELAG & CD KGAA | 3 0 ¥ SAA00 000
Bk HERKEL AGECO KIGAL MON-ATG PREMPY 180 18 231 0,00
(1] INFINEON TR BNOLDG &G WAV REGEY 147008 o L] LE
Bk KNORRBREMSE &G WP TR 5 825 0.0
1] LEG MMOBLEN $E NPy T 0% i G704 G100
(1] MERCEDE-REMT ORD M PARE GO A6 00 B 14544 LR
[k MIACK EGAA WA 1480 0 330514 0,01
ik MTE AER G EMGmE W WP REGDY [N 15 P30E Biog
[irh  MGENCHINGE AULS VT WPARDGET 154,00 TE EL3A] 000
Dk WEMITEC HEX S ORD WY E4.00 £ 25841 (L0
Bk PORSCHEAUTO L SE WOK WG PREMPY 152,00 231637 0.0
TiEh FUMA S Wiy = 1 0o B 5 IELD) 0100
Bk RATOWAL AG NPV (X 5 7408 0,00
Bk REENMETALL AG HFY SLO IF R (]
Bk RWE A (MG NPV e o7 AR [E]
Uk SAF AG DRD NPV 116700 I 75 15) 0%
1] SARTCALIS &G KON VTG FRENPY O e ATRAR G000
(1] HEOUTHa 5 MRV i L0 biog
[k SiDNE AG HPARL A5000 163 B45E8 (]
1] SHEMEN G INERGY G MRV (AR 1§ 3o 8 L L]
ek LG NEAUTsNE WY ) 18 543,78 [
Tk SVWREE AG WP (B0 140,00 15 BEEA] 001
Bk TALAK AG hPY BT 5 32058 000
[k VOLKSWAGEN A Wl VTG FRF WFY 1600 404 [l
Bk VOLKSWAGEN &G ORD htY .00 4 BWEEY 000
Bk WEINIWIA SE REY TaL D 4 d1808 (]
24 "ﬂ
s s

Heng Kefig
HED A4 GROUF D KFY 17 SO0 00 . 0052 000
HED  BOC HOWG EONG KUDG HEDS 5 000 0 15 B58.2% (L]
HED  CRSHET HOLDNGE HED) 1 500 0 LTS (]
HED  CERUTCHEDM HUDGS HEDLD 3 D00 0 14 G101 [l
HED  CIEITRASTRCTURE KDY 100000 5 TRA.TR 040
HED CLF OO GE MEDE 3 OO O LER LR 0.0l
MED  GALANY EMTIRTAINME HEDO 10 2 b0 00 FEALED (L]
HED WANG SING BART WEDS RO O 18 155 33 004
MED  WNDORS DM LAND DIV WEDZ 2 b, O [¥IFEE] 000
MED T TRUST AND WET SHARE STAMED Wil 5 D000 5 BOESY (]
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Valuaticn in USD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%

Quantity/ Exthange Contracts’ of net
Deseription Mominazl Swaps [Note 1) BEEES
PO RONG KONG DOCRANGE RED) T o 43 BE5.37 (1]
Ukh  HOWGEONG LARD LD ORD LS00 | NG AFORE REG) 1 30 O 4 a4gl oo 000
Wl imGEONGES ina GAY Wbl 3L - 13 Py ol P R 3R [
USD  AARDBE MATHISON €OM LS00 .2 Lo B 1068 D% Y 200D 0.00
WED  MTR CORF WEDI G000 B agE 24 0200
HED PR ASSETE MOUDIMNGS K10 s | 3 st 0o 11 G 4) [
HKD S0 LAWD €0 WD 4 TALDY 5 03L3% [
HED  SATC IMTEEMAFEDNAL HEDE 10 1 D0 003 5 19250 040
HED  fuh BgNG KAl FIOR REY 1500 0 14 437 5% ae
HED  SWRE PACFIE ‘AHEDD S0 50000 FETTEL 000
HED  SWRE FROPERTES LT0 HEDI 1 000 0 183287 [T
HED FECHT RO nC MOUSTE Ny 1§ G 18 A 5] 681
MKD  TWD Lk BEAL ESTAT IMvTSTIAINT Taus 7 T B 11 344,11 [T
HED  WH GROUP D UED0 SO0 1 11 34 00 1 118t [
MED AR BEal ETATE b 3 Do [T [
HKD WA LD GE WK 1 00 o 141181 o0
IO s tong. 252 38101 I
Ireland
fh AW GROUP AL ORD (URGATE 13 [Tl [T
Tk BERT OF BELAND GH [kl 1 2080 11 TR IR 000
GEF  DCC DR [URO2S 13O B8 0.0
G oREREN DRD UEDG 10 1040 00 a7 g810% o0
GE  TLGTTER CRTERTAMLE QRO [URD 0% B0 00 ¥ 84108 [
AlD MAWEE WSRO 10 FLE CUTS ERRGS 483 D 15 D% 000
Erk KERRY GROUPF A'DED [URD | 25 DUBLIM LET) 158 00 IE 12002 [T
[k KIMGERAN GROUP OO CURD | NOUNAN LEPNG) 17700 16 G714 L)
B SRHSRT KAPPA GRF DD EURDD0! 180 D 13 58737 000
TOTAL rand . ) 177 12343 o
Isle of Man
G EMTAM PLC DED URD O 156,00 £ 255 OF 000
TOTAL a0 Man : & drhod 00
Israel
i AZRLI GROGF L1G.01 .00 155551 [
BE BANE WARD AL B IS | 178300 11 72540 040
B B LEUMILE ISRAEL 451 1750 00 14 285 &0 [
USD  CWECE POINT SITWRE ORD ESD.01 10800 15 BO2S0 06l
USD  CVEBER-ARK S0FTWARE COM LSR0Y 400 15 564 50 [T
[t EWANT SYTELM OTD W51 308 SEE7EE [
Ul GLOLAL-T CNLNE IF COM NP 10 0 1 13300 000
ns ICL GROUF LTE L51 103200 4 75521 [T
nt ISRALL DISCOLNT B L5016 SEra” 151300 171000 [
nd MER&HI TIFAMOT BE ILSG8T 16800 [TIEL [T
n I TD BS 1 IO 14 B14.3) [
UED Tl PHARME IND ASRT MY 1 BED LI 180 1 Fia o bl ] LE]]
USD  WELEOM LTD COM BE00L £5 0y 16 41150 o
TOTAL Fenal 1HT 15444 .&=
Italy
[k ALSUFOM [URGEE 14500 5 3840 .00
(171 ASRE GENERALL SR EURT 11060 & NEED ULl
[ek BAWCO R Wiy [ B 2301 [
[l CusWiDE CAMPARI ML EURD.0 13400 7 35982 000
[ CASSORN SPAEURI 3009 1 IHEY 040
[k EMEL FURY & BED O B4 3483 [T
Tuk  EMISPAEURI 37400 ¥ 35530 0.0l
Bk FIMECOBANE SR FURD I3 T5A. D0 11 18145 [
fuk INFRASTAUTTUAE WAR Hiv 08, 4 s2040 L]
Tuk  IMTESA SAMPSOLO MY 16 752,00 5 71520 [T
fuk  LEOHARDO $ha fuRd 40 415 00 [FLEEER] [
Tk MADEBARTA SR fUIn L Bl 00 # Sk [
[k BAHE LDK SR NPV 1300 15 2% 23 o6
1171 WX P NP §1).00 1 3180 0200
[k FOETE Madiaid ha wiFv 44T 0 £ 1433 LR
Bk PRVEMLAN S Tk |5 700 18 TO0.36 .61
Bk RECORDATIBURGETS 138,00 7 ¥5054 [
[k Suakd Fuli 3 300 o 16 4D0.&1 [
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Valuation in LSD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominzl Swaps [Note 1) BTEES
flif__ TELECOM BALLA b LRSS 15 182 08 (LY (1]
Pk TERMA e QLD EURD 2T TATE B 13 33140 640
m uwmsuuwﬂ'ﬂlmw; itiiee [T T
Japan
JPY ADVARTEST CORE hEY [ o A18 55 .01
il ATOM CO UG My T o 15 08704 000
W AGE g MRS 00 00 108 000
WY AKIN CORMORATION WP s 7 431.35 040
Ll AJROMOTD (0 ING Py S0 00 17 £118% 0.0
I AMAWOLEINGS INC N iy, (5 1 BHTEL 000
I AEANI GROUP WLDNGS WY 5000 0 18 2EE57 [
JEY ASANT KASE) CORF WPY 1800 & 11068 [
I ASKS TR NRY 00, o 11 07258 000
IV ASTELLAS FHARMA hiy 210000 20 65131 [
PV BANDA MAMED BLDGS NPV T 13 TdB74 [T
I BRECGELTOME CO R NP B O e L L]
I BROTMER INDU STRIES KV 300 0 5 THSES 000
I CANGINING iV 110 0 3 88157 (1T
i CarcoM 0 ThNm A0 00 T LY 000
I CONTRAL SARAM RUWY WP ey (o T 10 18 001
WY CHEA BAKE NFY oo [T Rl 050
IR CHUBL ILEC MW MR By, O 11 2930 [
I CUGA AR CO WY 7000, 0o 21 1eEES [
JFY COMCORDIA IMANCIA WPV 1 30600 781248 [
I Gl NEROR PREINTNG WY oo 0 B 20552 000
SV COARSC LFE b 0L RPY 11000 0 I S48 ED [
I DAFUEL L0 DN A [ [T
Y CABCHI SANEYD CIOM K 3 106 08 T4 84034 0oz
I DAKIN NDUSTRES NP . (3 &1 BOY4Y [
Y DARD TALET CONET NPy 10 0 1 58145 [
Y DaMA RS NS N T 16 44741 0.0l
I DAMGA SECS G RGP Y 1 Jodis 13 My45 040
IV DENSD CORF WPV 10000 10 98128 [T
I DINTEU GROLP IRE WY o0 [ [
Y DECD CORPORATION WPV 11000, 0o ¥ 12947 [
JFY EAST RARH RAIDAEY WPV 1 D0 0 17 265.31 [T
B ERAIED WA 30 0o 12 #5152 0
IV EMEDS WOLDINGE WC WP 10000 15 s 78 00l
JFY_ FANUC CORF WPV 1160 W 15158 [T
il FALT BETALMG 0O Wiy 0 O 5117587 L]
Y Pl ELEE TR 60 | WP 1 . B 5 4737 100
PV FUJIFRM BLD CORF K8 1 300 0 Pt ) (11
i FUIREY ki T 00 0 b R L]l
I ARAMATO PROTONIC W 1ot 3 18] 0.4
JFY WANKY MARSHIM WD FY H0o. o 782100 000
WY TS CONIT AACH WP [ T 000
WY WITAC R 110008 113 01146 00
JFY OWDA MOTOR CO Ry 5 20000 54 55157 [T
WY WDEHEAK] CORPORAT WPV 100 0 pRrALY 0w
I WA CORE NPY A0 & 51570 [T
Y HULE COWTDRRY S0 00 4 B1554 [
I BN O D MY 10 0 4 Diod 000
I IDAMITEY KOSAN £O 0 110608 7 L1080 100
JEY INPER CCEPORATION WPV 110 O 189437 [ET
flid 151U WMOTORE MY B 00 B O0REI 0J0g
WP Ok COMF KR 1 A0 B 85 01548 [
I SARAN ARUMES CO MV s 3 3D 0.0
¥ AR [0 AN GE GF NP SO0 0 14 6718} LR
S SABAN FOST BAMK 0O MY 173 0 17 18583 [
JFY AARAN POST MOLD OO NV T 50000 M 10154 [T
1Y MARAN POST MSUSAN WPV 2000 384488 0w
JPY BAPBAN REAL ESTATE SWESTMENT CORP 200 B SLEL 000
JFY MR TORALCD IWC NP 10000 ¥ BELTY [T
Y EEBOADMGS INC WY T 0 10 45278 00
I KAIMACORP RV 4 by B T 100
I EAMSAI ELEE POVWER WP A0 14 44371 [
L KAL) CORF P L0000 11 fiok L]l
I RAWASAKE EEEN KAl N 4, (3 5 U484 b.t%
Y KDDICORP WY 1 70 0 4591781 [
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‘Valuaticn in USD
uUnrealized gain [e22) an

Futures Forwarmnd BS A%

Quantity/ Exthange Contracts’ of net

Deseription Mominazl Swaps [Note 1) BTLEES
¥ COSD(LICRY COWAY [T EHIE] [T
o EEVTHCE CORF NP 2000 B0 GE]EE (1]
o EEEDMAN CORP MPY B0 S 2E04 (]
e EMTIT U GROGF HOL NP 0ul £ aranse 0100
L [ERh HOLDMNGS C0 00 WY SO0 11 072.58 000
s EDEE BUSSAN O 07D MPY 200 0 A 430,30 0,00
Ll EOT0 WFG €O LT KRy B0 AN 28 00
Ll EOMAT MPY 1 D0 0 29251 (]
i ONALE GAOUF UOEP 106 0 BET 8 G200
» EURDTA COAF W 110 o 15 58k 7 biog
- EVDCTLA £ O by 1 400,00 15 41142 (]
i VPR KRN £ 0 D NP i O & .5 Bi0g
il LASEATC COuP iy 1 0 25 TEE B 001
o o COMPORATION MY 3 500,00 B B4.31 000
o D IVE NP AL BETEID [
a WRAKTTA CORF WY oo BASTD 0000
Ll WAAR U EM) C ORF WPV 1 B0 0 3115554 (]
B AATSUKRD EOCOKALA & £0 A0 5 65 74 000
Ll WEATO MO QR COEF A (1o (S %3] [
Ll WECDOM ALY § D4 DG WP 10 02 4068 1) 0.0
i WA LG § OO K 00 O 44Tk 17 0200
» ABrERES LT SLMNING A0 O IR M 0o
= AT UBEHIE W IMIC AL GROLE € 088 1500,00 T UM (]
i T S B HIC CRP A ¥ Gl O BT L
il AT g L CrRR T ol 3a2IR48 0.0
o AT S0 W ESTATT Wi 1 30000 3183557 0,01
il [ A 1 DDA D BE2N.2T 000
- [ T 3 700,00 32 2o T4 [l
Ll TSI WL iy 13 00 130 954 T 000
B AT S0 B O MR 1 50000 TEOTE 24 (L]
Ll AT 5§ EEMAC ALE WP Pl (1Y [
Ll AT 51 MUCHDSAN CO WY 3 100 0 8416 TS 0.0
L AT 51 05 UNES ey 00 0 13 155 4k 0100
e BT LD L G MY 3 a0 Ol AT 26k LR
il AOIHOTARD £I0LETD Wi 30000 31E42) 000
Lad W EAL MEUEANC £ GADUP HOLDMGS INC K 1 50 08 3 Jusin L]
il WEAATA MPG C 0 N Do ol 3T T o.01
o MIE CORE W MO O IF IR ]
ol MEXCM 0D Py A0 0o 85100 000
- WOE £ ORPORATION HIN S 14954 6L [
L WNTENDO C0 LT HFY 1 TG BS 33820 002
B RO H B ULDMNG D BT 200 TaTnel 0,00
»r MEPOH DIFRITS MO HPY 100 0 AGaE (]
L WEFOHN PANT HLDGE MFY 1 200 0 BOTLE) 0.0
P WEFFOH PROLOGE R RO 20 3 2omBb 000
il MEPOM faNED HOLN R T el A5 LR
i MM STER CORP R 160600 AN O 001
i SO TELETEL CF WA 60 IHATE A0 ol
» WF IO N B MR S0 00 15 861, 1 LR
[l MELAN CHEME AL CO MY 1 0 0 T ITLAY 0.0
ol M SAN MOTOR £0 WP 2S00 00 998554 0200
Ll MISEN FOCDS FLDG MY 00 5000.3% 040
Ll WITORI kDL GE CO LD 1 0o 0 11 05749 000
L MITTO DENED CORF WPV 000 0o 15 26 VE 000
»r MO LA HOLDRG S MY 1 50000 21 1655 (L]
o MO BEAS ST M PO 5 00 A i 48 000
L MOLLAL BELL EETATE OLDIRGS D 1 0o 0 ETOM 000
Ll MO MLELA BESLARL N WY A 1670055 000
i MIT DaTa GROUF 0 WY £0000 13 360,38 000
i A AT 0P Fint o EEE ) (1
il W S0 D WY 10 0 (P FiE oG
i OUFUS CORE P 1 40, (0 IROME M [
Fad OARD M CORP WY 100 B5IE 1 (1
Ll O D FRARMACEUTICAL WY A0 5 750,80 000
L (DRANTAL LARD €0 iy 1 20 O 3N 50027 (]
L DREC CORF WPV 1 4000 O 1045577 (]
r DAL GAS 0O hRY A0 oS 000
o OTENER CORP N 100 0 ATR1 e (]
Y OTSUKA BLDGS £0 WPV 50002 2055881 (]
Ll B0 BALIME INTENATION &L BOILDINGS §ORF A0 1037584 040
.h’ MMALONE CORP 2000 1300881 L]
o WAKUTEN GROUP E W 1 s 0o $I4878 (1)
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Valuaticn in USD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominazl Swaps [Note 1) BTLEES
I WG RU T WG E0 L W 1 T 08 B R0 04 [T
1 RENES45 ELECTROMIC WP 1 10008 3 TELTS 0.0
Lo RESTN & HOLDMIES MPY 140000 16 555,41 (]
e D 0 NP s O £ 25180 0100
1 ROHM L0 D Y A0 0 5 16211 000
JLs S8 KOADMGS INC WFY 30k O 1 TRAEY 0,00
L BEREEN HOLDING § 0 KPY 10000 F A 00
1 SCEK CORP pLA 1 TRAEE 0.00
P SECOM 0 NP 00 0 17 dEEE G200
Ll HED FELOn ¢ Cap Ry B o 4834 biog
" SLK KU MIMITAL WY 400,00 1 F4EY 000
fLis SEE LI HOUEE Wi o o 15 Fa4 0
il HOVEN &I HOLDNGE N ¥ BO Od PR 001
" £ WOLDINGES C0 LTD NP 3o 0 3 631D 0.0
o SHADTY CORP WY a2 7 TEEDS 000
e THMAND INC WFY 1 (o 0 15 347 88 00
1 SHETEL CHEMIAL NP ¥ D00 O ™ 51T 042
JLs SHIOMOG) B 0D HFY 30 O 13 d35ss 000
Ll SHIPICD CO KD My BO000 15 MEED [
I SHIEUDES MHANCIAL HFY 500 0% 5 1E14) 0.0
P SRIC € CRF Ry 100 O 5 15015 G0
Ll POFTRANE COBF RV ¥ 3o o Maisad ool
i+ COPTRAN K GROUP £0 Wi 1 206,00 B 41 06 (]
flis SOMPD HOLDIMGS WL Wi 110 O Felrr Ll ] ]
I L0 GROUF CORMOLA MRV 14 05 114 88118 [
" AR CORORETION MPY T 00 15 L6070 0200
L SUMCD CORPORATION MPY A D o £ 00210 000
e SUMBOMD €O Wi 120000 3 18156 [l
1 SUMBOMO ELECTRIC WP B0 00 12 95164 000
JLas SUMEORD METAL MG WY 300 O 5 PE4 8T 0,00
fLil FUMEDMO MITIU G Y 1 50000 F A rAl] (L]
I SUMBITRAD MITSU TR NPV O 0 16 23768 0.0
I SUMEDRD ALTYRDEY Wy 30 0 5 JB0TE 0,00
Ll PURTORY BEVTRAGE & WPV 10 o 1 EIREs LR
1w SUTUKT MOTOR CORF NP 1 S (0 FIRT L] (]
fLa s fraiy COR mPe G O 16 210 G100
il TRD FOLDINGE NE Wi Bl 00 15 Tas 1) 000
" TARIE COR MR B0 00 1 B4 26 0.0
o TAK LDl FHARMAL LTI MPY 1 S0 00 47 15811 (]
N TOK CORF NP S M b1 [
1 TERIMAD COHRF WFY 1 50000 5 4EE) (]
JFY T NG R 30 O 5 dTADE 0,00
fLid TOHO L0 LD MPY 1000 115820 (]
I TOKHY MARINE KLDG MY 100 0 T2 55019 002
JLas TOKYD EAEL POWER b WP 1 S0 0 13 DEDAE 000
il TOKYD GLECTRON NPV 0 0 107 o0l oE LR
Y TOKYD GALEO WFY a00 00 99360 0100
fLa TOKYY CCAF hiv 500 0 REALEE G100
i) TOFAAH HOLDING S I WP i o 1 TRREF LR
" TORET WS NE NP 14 0, 0 1 BOOET 0.0
1Y TOTO KD wPY 100 0 2 4§515 000
Ll TOVOTA WOUSTRES NPV 000 18 838,11 (]
I WO TA A T 6t OO WP 13 1 00k D0 61 87143 0.4t
JEY TOVOTA TSUSHD CORF WP 000 Do 12 14038 000
fLad TREND MEED B WAV TR bl ] 000
I WNIC AR C QR NP 0000 1667114 L]
JEY WEST PAN RARNAY M 500 0 5 gl 000
P YREUL HOWSHA CO WPy I O 5 Ak1A)} 000
1 kA N TR € O W 1 Db (5 15304 000
W A RAATI MBS €0 Y it o 3 M4 (1
Ll TALTAAA UG CORF HRd i o 11 aifgl oG
" FORKOGA WS CLICTHE MY ¥l O 7 Tod g [
o it ) FOLD®ES OO LTD WA 100 3 ER0ES (1
1P N WY 1000 3 Mpst 000
Wﬁ TR 14
Lk biaing
[k ARCILORMATAL MASPIST STOCK SHITY S5O0 14 45168 [
Bk EMROTIMG S MNTIN EURO 0 1650 ¥ §15.30 0.0
[k TOhARIE S S i1 o ¥ 30044 000
TOTAL Lumsmbourg 8 1AL s
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Valuaticn in USD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseriptian Mominal Swaps [Note 1) BEEES
Magau
HED  SARDS Clia 7D S0 0) BEG'S 3 200 0 61131 00
TOTAL Macau & 6T131 000
The Netherlands
[ul Al AMED BANK WV DR [ACH RDF D44 L1700 &5 54 [
[uk  A0YEW NVEURDOL .00 o BERDT [
USD  ATRCAP HOEDNGS EUFD.07 13400 20 14 ool
EUE  ATT0 NOSEL MY ENRD SOFO S REV SFUT) 157 0% [ERLERE] 050
[k ARGEN X W EURD BD BRD0 4 TADES ool
EUE  ASMINTL WY EURDDS 5400 17 SHDE [T
Euk  ASMLEOLDNG NV EWRD DS 44700 421 987,98 011
1 AR RIDEELAND NV (UG 16 18 O W IoRE 0.0
EWR_ BE SEMNCONDUCTOR EURDG L0 13 18414 [T
(1] EUPRINEXT EURT G B O LFLET ] [Eo]
[k [0k MY [URbI 10000 11 38283 [
Dish___ FERBAR WV Dk 0F(NEW) 140 03 A LATAL [
[sh  FIRROMAL 5 EURS 01 [T 1 3040 0.0
[ek  WIWEKEW B DADHG DRI E 1 11 41400 [
Bk WEWEKEW WV EURLED 3190 11 BI4E) [T
EUE_ IWACD N Bk 18 1000 1655128 000
[k WG GROLF WV ERibol JETEOY b5 JSE5S [T
EUk  FDE METS MV EURi 0l 13200 1 851E1 [T
Bk KON PN NV EuRG G 1885 00 14 5011 [
1] KORINELDOE AROLD [URS 01 1 G o ¥ A3 73 'L
fWR  KORINELUEE FRILES NV TURD 2D 100 4 BB 0o
fuk WM GRGF W BURD 13 T 00 13 B30 &R [ Ex]
[uh  OckMY Dukb 10200 FRIITT) [
[k PROSHS M IURODS 1 SB7 0 57 S04 E4 [
[uh  GlacEh Ry GRS [URD DI (FOST RDV SHT e 16 304 B4 0.0
[ek  RAnDSAD WV IURD.ID 17000 £ 3511 [
Esk_ STELLANTE W' C08d EURD-DE 500 00 54 BELEE [
[UE_ UMMERSAL WSS GR EURIDDO §72 00 WIS 0ol
ek WDITERS ELUWER EURD.I2 2o 0 &4 154.5) 001
TOTAL Thes Mathassands 1 04T TR168 037
News Zealand
MID  AUCELAMD NIL P 1855 00 7 184 52 040
MZD  FISHER & PAVIEL WE hEY BEG D 12 287 5% (]
MID  MERCLEY WZ 0D APV A1AD0 1 351.2) 000
MID  WEREHAM ENERGY LT WPV 15 0 £ 20510 [T
MID SRR WEW TEALAND NPy 110 4 55051 000
AL MEAD Laaf D NP 157 IE\ 14 D-G'! 33 L]
TOTAL Mo Tualand AT BE10Y [
Nenway
MOE  AFLREF ASA HOK| 37500 ¥ EOL1S [T
WOK DB RANK A%A NOKIZ 50 1000 17 78038 [
MOK  EQumdk Afa N 85 LN 052 4 ]
WOE  GENSIDIGE PORSECR NOKD 156,00 147858 000
HOK  KONGRERG GRUFFEN NOKS 11200 & 61498 [
Wi b i ALA O] 10 £ B & el iR LEL]
HOK  WORDC WWDRD ACH HOKLEEES 1405 0 & 28831 0.0
WOIL ORFLAASA WOLLIS BBL 7 oo 00
MOE  SALMAR ASA HOKD.2S o 4 SE0D [
MOK_ TELEWOR ASA ORD HOER 15400 B B4E4] 000
WK YhES INTERMATONAL WOK1 7 0 E 415 15 L]
TOTAL Norway 113 781.3% [
Peland
[k IMPDET 5.4 EURDLD) 1t oo %116 010
Feiand 187.18 200
Portugal
fuk B EWERGLAS PORTU EURIFEGL) 1 553.00 14 Ml [T
[k GaLF EMERGEL (RIS L3600 11 63834 [
[k AR NIMD MARTING D2RS 280 o £ 30034 o0
TOTAL Pemagal 31 FIAET i
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Valusticn in USD
uUnrealized gain [e22) an

Futures'Forward asa%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES

Singa pore
0G0 CAPTALAND MYETM RPY 340000 £ BEDAY 000
S0 DU GROUP HLDGS SG0Y o 5 10812 0
0G0 GENTIVG SINGAPORE D & 500 5 72242 [
USH  GRAR HLDGS 10 COM SDE0N0) (LA 3 30000 & 84100 000
SE0  KESRRL LD 10000 7 hdd) [T
SG0  OVERGA-CHn i B MRS YR OO e A ool
USE A LTD ADS EACH ARP O CLA f5 40005 7 s [T
SGk  HEMICORP MDUSTRE SG00 55 (PO T REQRGH 1 Rl O 1 TEEED L
SGD  CINCAPDAL SRURCE NPV B 150600 18118 020
[GD S APORE DOCHSMGE SG00 0L Vs £ 38532 040
SGD EwGARDRE TOCW (MG Wiy o & 80038 o
(G0 CmGARDAL TILECO MM NIV 10 T 19 63158 [
S50 T OVERSEAS BANK 5GDY 140000 3 8ED21 D01
ES AL B AL Jisais so3te) ]
iy e T
—— -

Spain

Iek ACEICMA 58 [URI 80 3 EALTA [
E5k_ ACS ACTMDADES (0 EURDS B0 18 13225 040
EUR AEWA SIS 4 EURID 0.0 1813258 040
Eirk AMAADEIS T GROUF BURGE 50700 ¥ 108 [
ESE BANCO SAMTANDER 54 EURD SUREG DY 17 525,00 ol (7637 [T
(R BEAELE-VE-ARGHEURD 45 b 505 00 T8 15457 [
fuk BEO B SaBabiLL BuRg 135 § O O (L] oG
TR CADGABANE b EURY 4467.00 R R [T
feh EELLMECTELICOM SA FUBH 3% $r00 1% BO0 s [
Bk DDF RCNDVATE S4 (RS 41600 £ BA7ES 0.0
[sR__ ENDESA S8 EURI2 o4 0 5 B4 08 0.0
[k GEFOLS 48 DUk 34 (6 LaSS A POET SURD T 00 244048 [
Dok IBERDACILA S8 DU RD.TE (PO ST SUBDMSEDN) £ 38 D0 B 84556 [
E5k INENTEX EUk 00 (ROST 9800 1 23700 5202028 [
DR REDEM CDSP 54 SURDS 0000 & 55587 040
ek REPSOL S8 KUK 1 36700 e [

!l.ri rturm:&nmm !»:I'E [£F) o E'ﬂ_.:l'j' m
T e -

Sweden

SEE ALFE LAY BB NP prrle) 4 85513 ol
SEX AS5A ABLDY SER WP (FOST SPUTY 1 DS Do 3 AT LEd]
SEE ATLAS COPCO AR SERANPY (FOST SAUT) 30500 S8 A ED LES
SEL EILAS COFCO AN SERE PV SOOT LT 17 o0 o AR L]
S6E  WEUER BIF 48 S8 WWFY POST ST a4 00 4 BE1R0 020
SEE_ WOUDEN AR NPV (FOST ST 18005 583585 L]
S EPROC A SIRANMY POS E9L5 Th b 15 M543 [
s EFROC AN 008 N :_.Ig_g_m L] LE]
SEE__BOT AR KKV 41600 12 53825 0200
SEE BC $E00 SR MR ¥ Oi o 18 BILED ool
g Py 4B SERE WP T 18 31498 LEd]
SEE EXDLUTION &8 hFY 114 00 I EEAY [E]
SEE FASTESHETS &b BSAD SERW BV (FOST SAITE B Dl o4 32001 [EL]
SEX GETIGE &8 SREFRPY 1828, O 1 MT 000
SEE HEWNES B MALRITT ER BNFY BI2.00 I% S7EE1 000
SEE WG 0N AR SERE MY FOST LA T A O ok TR11) LR
SEE WOLMEN ABSERBURY (PO 4015 Tod 0 4 M40 050
SEE HUSOVIMFMA A SER Y .00 i TEY LE.]
SEL INERSTRIVRREEN sl SERAC MNPV 1A B 5 TIRE? LK)
sEE IHCSTRVARDEN Al SEE'SA WA 154 0 4 aE1.33 000
SEE IMDLTRADE &B WP B1-10 ] & 432 &1 0.0
OE IMVESTER A8 SORERPV BOST ST B8 50 784 32 651
S LATOL R VTSTRENT S0 WP (FOIT ST 2 O 15508 000
SEE_LINCO AR SERKBMPY (POST SRUTY 25000 111285 040
SEE L% DBER GFORETAGER SERE WFY 0l o4 GOIEY LEL]
SEE WBE WOUSTHER &8 STRE WP P0G SFLTY 1 B o & IE14h 00
SEE CAAR & NFYE MG D2 & 15567 LEL]
SEE CAGEY &5 MPS B THY DG B AR LR
SEE  SANDAE AN PV (POST SRUT 1Ir e e 651
SEE FLCURITAS SER' B WFY §39.00 ERTLE ] 0.0
R SCARE ENKILDA BN SER°8 A 1 TR o i absal LE]
O Sranfra A8 SINENRY Moo £ 67504 000
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Valuaticn in USD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominzl Swaps [Note 1) BTEES
SEE_ 5K AN SEENPY 394 02 & 55014 (1]
11 SN CELLLLO B, STRH ke T O 11403 000
si ol s nuhl;n:n!kn—uwgﬂ 1L O id Ta4.83 L]
L PWEDBANE AR STR ARV Bl 15 14T L]l
i Pwiiie ORFuaN BIDWTTRUM AB NPV TG00 S811w 0200
SOE TILED A dmE 5l 5 bbd 84 (1]
SEE VLI COMBANY &8 WP 181200 7 2aA47 .00
SEL TRELLENORG 4B SORENRY T80 o T8 000
SEE WO AR SERAMP FOST S0 TEA 0 7 14858 .00
SEE VIO AR SERE WA PO SHIT) 1 54,00 a5 15146 ool
- AR AR NEY b 0o r; '_“ 1% 1]
s pra—
Swi erdand
Col  ABE 00 CHF 2 (RESD) 1 TE4. 00 5 45T 000
CHl ADECCOGEOUF &G CHIG [REGD) 1800 E 52528 0.0
CHF ALCOM &G CHFD.04 S 0 Lo b L] (R
ChI AVOLTA &G CHFS REGD; 132 00 4 g0 000
TR BACHEM HOLDING A& CHTEY (R EG B U8 DY 1 4 351,04 000
CEF WALOHE-FLOGE CHIG MPT DY Ll BiTed [Ee]
Chl  BAREY CALLERANT &G € WD 00 MG 0y 0 £ EIRDT 000
13 LI S ] 1500 I Dk G100
Ckf BOL CANT VaURQIEE il . 24313t b0
CWl  CLakiahT i TE o O 3 NEL) 0100
GEF  COCA-COLA WBC AG ORD CHIE T 1B O ¥ E41.98 .00
[l DM NN b AG [RGE0 16 ) B2EAY [
Chl  EWS-CHEWE MO AG CWID 0 IREGDHPOST RECON) .00 742221 000
CHl GEBERN CHFO IOREGDY 36 28 66153 (]
CEF GMMADAN &G CHFID 1008 &5 PES 58 (L]
GEF  GLEWCOME XSTRATA ORD LS00 11 52000 T EIRD0 042
CHP  HEIVETM BOLOMG CHIDOD IGO0 POST SURD 0 5 S0E 3] 000
CHF WOLCEW U0 CHFZ REGD) L0 5 TR LK)
Clr L RArh GRUM OG0T @I b ] 14 000 0100
1 KUERREERAGEL INTL CHF IR G CEPO S-S0 .00 15 G160 000
Ckf LINET & EFAUINGL FIG CERT Claf1g (e 11 B Rl LR
Cul  LOGITECk ML Chilt 250 AT Lul 16400 16 14133 (]
LRl LOWEA GROUP AG ERIYREGE &40 45 8% 14 (]
Cf WL i CHIG RIS} ypas oo WAy LE)
Cl  WERTIS A A4 TG 300 Yok BE4TY [
CHI PASTNERS GROUF HLG CRID0T (REGDY 150 23 A0E (]
CHF RCHEMDNTICE [IMFCHE 00 REG)SER 8" 5500 ¥5 .78 (L
CHI ROCHE WUDGS Al CWF {ERY .00 ¥ BOTES 000
CHI  ROCHE MLMGS AG GEMIFSSTHERT WFY 6%, 00 203 815 TE 0,05
CHF SANCOT GROWP &G CHAG 06 A0 18 58008 LR
Clr S IMELE R RLDG A KD R GER O R EURDY o 1 RIE 000
CHP SO WIMDLES-BLDG &0 PTG € ERT CR 1GP0s Tl O LR ERL) 0200
CHF Faf fa GRG0 157 0% 14 B1e41 LR
Cl 455 QROUP &G ClIG01 3 00 V4088 [
ChP__ SWAAS ClelGol {REG 1T O 53 Bd4.8) (]
Cif DOhinse EOLDING AG LS BEGDY 4.0 17 3g2 et ool
[k STMAROCLECTRONICE EURY. O B0 ) 4DEY ]
CHI STRAUMANM HLDNG Chi0ud] (REGDFOST SFTY 1700 15 172,75 (]
CHl  DWATCH GROUP CHFD4SFEGDYT SO0 1 3756 000
Chl SWATCH GROUF CHFD. 2S{BR) 0.0 ERE] 000
CHI  SWES UFE HLDG CHIS. WREGD) b 17 pEASA (]
CHP SWES PRIME SITE CHFNS) FEGD) o 757047 000
Cl  fwed 8 AG CRIG10 3300 a3 48500 L]
CHF SWESCOMAG CHFIRESD: o 14 510,08 0,00
cEr TiMERO S A CHS (RGN Tiod 4 gE040 0.0
Cll L0 GRGIF Culd 10 MIGE) ¥ TR0l 118 Mo ES o
Chl WAl GROUF AGG ClTO b0 0% 1€ 18134 (]
LRI TURCH INDURARCE GRP CHFOLID 162,00 25 sa7a7 iz
TOTAL Swilbictand | T A b 4T
S S— —rr
United Kingdom
G SGROUP CAD GEMG T3AME 1080 O T B0 L L]
GEF  ADMBAL GO DR GEPD. 001 T8L05 18 055 48 0200
G EHGLD AMEEIC 28 LD S0 a) Ak ol a5 STOgR 0.4l
GEF  ANTOTRGATIA CRD GRN.0S A0 13 4)5.28 000
GBF  ASHTLAD GROUF DR GRAEIG S0 0 XE DUEEN (]
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Valuation in LSD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BTEES
G#F ASSOLD BRI TOG0S ORD GBFGESEA AT 13 HE57 (1]
G ASTRAZEMET & G LS00 1% 1T 0l 108 50033 oo
4B AuTH TRABER Ghiuk BRD SiB 01 111466 11 83443 0.6
GEF aVTVA ORD GRFD 2 2 0z 0 18 62565 o0
G Bak SvETiME ORD GRFG (23 PN ] G0 S5%I0 0102
GB  BARCLAYS DRD GAMG S i s 0 4F 45533 .61
GE BARRATT DEVEL ORD GERD.D 113700 7 24 4E [
GBF BIRKILEY GF WLOGS ORD GRFD 053643 [ 151880 000
GB B ORD Wik 5 18 B 0 117 14188 [
GEP AT AMER TOBACCD DFD GAPO.IS 171600 B 13708 [T
GEF BT GROUP ORD GIFD.OS LA 11 75756 0
GBF  BUNILORD GESD.IZI4I857 180D 14 204 84 [
GIP__ BURERFRY GEOUP OFD GRFS 005 30 5 IBSE) 000
i CENTRICE QRD GRPD. 06 | 228055 |38 N 10 Tl &S 000
Uh  EOC A GLA Dukikads CGM fukdbi 330 08 i B R 61
G COMPASS GROUF B0 GRFD 1005 18100 B85 5s [ L]
G CHODS INTL ORD GRFG 1080556 15 0 & EI0AE 0200
GB BaGDO OMD GEMS3E 01/ 0 3 A toh A EDEA [
GE EMDEAGOUE MRS P ORD LS00.01 1A 458437 0.0
Gi GO RLC OkD GIRD INES 4 SE2 OO 100 412 (L)
GE  WALEDN MO OAD GEPE.2S Tk 0 Mo TR 0.8l
GEF  WALMA DHD GRFRID 414 DY 12 1IE77 [
GBF  HARGRESVES LAWIIOWY ORD GEFD 00 WD H 0 4am4 78 [
GEF  WKMA PHARUACEWTIC DAD GERO 10 18400 4 52135 [
GEP_ WSBL MLDGY ORD USDS S0GE REG) 2113000 W1 X598 [T
GEP_ IMGPERMAL BRANDS PLGRPO.10 BT 00 ] [
2 NG FE (G} ORD SRR B0 114 0 (LEHLE ]
GIF__ INTERCOWTL HOTELS ORD GAPG D853 103 1800 18, 408 B 0.0
i INTRATEE GROURF ORD SRFD.00 10,00 11 TRk 0200
GE 0 SRORTS FaskiCn ORD GEMD GODT 3 BB B 4 3E028 [
GEP___ KINGIEMIR ORD GEPD 15T 142857 3 05100 £ B5E5] 0.0
G LaMD SCURMES GF ORD Gt 106866866 SO0 00 68207 0100
GB  LDGAL & GIWIRAL GF ORD GRAOOIS BATE Db 21 BEE I 08l
GE'  LLOYDS BAWEG GF ORD GEFO | B SEE. D &5 MEST 0.0l
GBF  LOWDON STOCK EXCH ORD G BP0 DBS 18804 AT 0 [EREIEE] [
GBF WG PLC ORD GEFG.0S 1EI.O0 EES1ES [
GEP_ MELROSE WDLST FLE DRD GAPO.J2857142 18800 15 1158 000
GIF_ MONDS L ORD EURDZXPOST CONS) ) F 1558 [
Gb  maliMaL GRD QRD GRRG 13430160 41 o a1 oFhdd LEd)
GIP__ WATWEST GROUP FLE ORDGIP10TBS [T 883475 0.0
i WENT D GRG0 100 1§ 034 ULl
G FLARION OBE GBI 2E E&D. 0% & Medit LEe)
GEF  PIRSBAMON DRD GEFD 10 o 0 £ o114 0.0
GEF_ PHDERG GF HLHGS DAD GEFL 10 11300 4 50447 [
GE  FAUDENTIAL ORD GRS 3 Bl oo FYrn 08l
GEF  RECKNT BEWCK GAF DFD GEPO.10 A07.00 5 107 0.0l
GBF  RELXPLC GEPO |84 0800 S dEd 4] [
] o R T O B Tl G40 GG T O 15 B50E ]
GEF RN NMTO DA0 GRFO. 10 1 25000 CETEL] [T5
G ROWS-ROYED MLDGS ORD GRPD 10 5 500 W GIF0E [
o hiaf GROUP GERO G1C4 1548 1118 B 14 4l 4% 1k
GEF_ SAWEBURNCH DD GRPO.THS 11428 1IMA D0 [ tEd .60
i SEHRODERS AL QRD GARR T0 OO A 10 000
G Slvikn TRINT ORb GhRD S8 Hil O & Bl T 000
GEF  SWELL FLC DRD [URGOT 15300 5 (4R 6T 0.6
GEF SMTTH B WEPHEW DBl 50030 1800 11 Fo1a] 000
GBS GROUP OMD GERD JTE ) O TErb0 [
GEF  SPRAN-SARCO EWG DAD GEPD 2651 OTEY 700 B TIS04 [
GBF $5E PLE ORD GRRG.SG R I i 58 [
GEF  STANDARD CHARTERED ORD S0 58 PRI M MR R [0
GEF  TAYLOR WPEY DRD GBS0 3 545 00 £ B41EI 000
GBF  TESKO ORD GRPOEEIIIND 180700 oS00 [
il UMLEWTR FE OROD GRRO GhN1L 3 TR O 188 AIRAD L]
GEe MG UTLATES G Ok GAM.OS T 0 18 2.8 0.0
G VEDATOND GAOUF DRD W00 TIHI1IMFPOGT CONE: 5 5.0 M 51008 ULl
Gb Wi AR EAD ORD G0 PET AT RES IO E8iiaq 000
GEP WISk Fuf CL% A ORD GRPD.DI Tr4 0 B 5SS 0.0
GEF VPR FLC DED GRFD. 10 1 25600 11 pE1.77 000
T — 7 1S adee T
—reee —
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Valustion in LSD
uUnrealized gain [e22) an

Futures Forwarmnd BS A%
Quantity/ Exchange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
United States
CAD  BROOKFELD BEMEWA CLASS & Sy WOTNG SHERES 1 00 D 315238 000
TOTAL Unihed Mt 1 15128 000
Takal Fquities 21 1% AR TT §.a3
Certificates on investment funds
Ireland
ULh TR COMBSLE IEAIRT DinbOL BRIASHID (0 MOTE DT bt 35 18 55 Bod 000 13 333 410060 £33
TOTAL Eradand 13 73 100 L)
— — ———r— —rre
Total Cernlicates o0 iwewstment fands 33 TE2 0 LE
Certifitates on commodities
United Kingdom
usp LT AGA OHEORAKE ETC CAIC 1 COMPOSTE Y30 16-F0P LoEs 0o FiE 511 1]
TOTAL Linctad Kingliam 33 SALEA 08
Tanul Cirkhabin £ o0 meadit is b SLLEH 008
Investment funds, dosed end
Cannda
CAD  CAMADMAN APARTAMEMT FROF RESL ESTATL tvE STRELHT TRUST 1000 D 327183 000
LAD__ RIICAN RIAL CETATE MV MONT TRUST 15700 1 #91.37 [
TOTAL £ansds 5 38136 [
Sings pore
S50 CAPTALANG ASCUNDAS RO UNES BLALESTATE WVESIMENT ThusT sl 11 60 14 T
$50  CAPTALAND MTEGRATED COMERCIAL THIST REAL ESTATE I TRUST 114500 1 360 44 000
1 BE 5 01
1 03 o 1% BAYL GE .00
— - =5
15 S50 .80
Tetal bwvwwrstmenl Tatdh, coved «nd Al WAAY o
Rights
France
UE  ALSTOM A BIGHTS 100674 754 D 11545 [
TOTAL Brance 31548 L]
| ——— ——
United Kingdom
GEF__ WATIOMALGRD FLC MGHTS 100624 1 122000 1 5024 000
TOTAL Linined K inpien 3 05034 00
Taul Regvh 3 35570 0.0
Treasury bills, zero coupon
usD
ush AMERCA, UMD SAFD OF Bl O 06000 13873 1168 24 3 2BD G il b 241 B8 )4 0 Bl
TOTAL USD 0241 8554 0 40
Tatsl Trasaury Billy, rero sougen [ELiR AN TS 040
Tats! TranuhersEhe securn o 3d money marked atrumania lated o a0 o casl vieck acthange S ST ORASD AL
Transferable secunties and money market instruments traded on another regulated market
Treasury bills, t8ro coupon
uso
USD  AMSRICA LSNAED STATES DF TH 00GDOUS 1506031} 06 24 2 150 D0 DY 1 M85 56111 058
USD  BUEHCA LT STATES OF T & 000G, 1006100 08 34 1 00 0o b | BaY 7356 [EH
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Valusticn in LSD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%

Quantity/ Exchange Contracts’ of net
Deseriptian Mominzl Swaps [Note 1) BTLEES
USh  ALBNCA. GNATD TATCS OF T8 & DOO0D 18,04 3410 10 24 7 300 00,00 T2 1N 0R (KT
USD  UMTED STATES TREASURY BRL TR O O00OGE B4 50 24: 12 0924 1§00 D03 1 872 20195 nd6
TOTAL USE B 384 B4R Y 187
Teml Drskeiary il 2cs coigan 3R BARIE 1a7
Teskal Trirrihiors S fiecan Used Bl RGNy mac el Adlnrre ni Dradid 60 Bosiee mgull i mare] B BRI E 147
Other transferable securities
Rights
The Metherlands
T wi A Bebi W iGHEL da- PR L¥ b LHR 1k [
Eak  FERROVIAL S {STOCE DMIDEND) BIGSTS 05.06.24 $95.00 15457 000
Euk WM GAOUR WY CTOC K DMDEND: BGHTE 110424 1T 00 (e [
fish___ uhRAELAL WGSE GRAOUFETCE BhiDinD) Bkt i 624 13 o iR gh 066
TO T umauny, L 2%
Tansl Rigah 1 81331 e
Total Orbwer BramiBerabbe vos unl s 1 E12.33 o

UCITS/Other UCKs in accordance with Artide 41 (1) e} of the amended Luxembourg law of 17 December 2010

Investment funds, open end

Irefand
UER ALRENRTA X ALFHA TUND-AT UL 55 i 3- HEDGED USD 152052 159) 83§27 L)
Euk ALEENTA X 80 AMBIENTA X AUPHA, FUMD - AT CLLE- EUR & 3§E ) 515 945.33 0.1
usp EEFLER LD LTRAT IC AV KLS ARETE MACRO-ACL UM SHE-S-LSD 11455 51 | 557 DNELE L]
Uil LAZAR D PATUMOEE ALT FURN-&L CUM S8 5-T-UD 17 TG4 1 F0m 1RA 08 0AT
Uil L0k D BL ML « Y0 RTEDIMARN ARBT TR Ui0CAF 15t Pl PE1.E 0.4
uip BA AN MLIRES W3 PLE-RARH AH1 T SN LEOE AP 44 1T 11 T ML A ]
uth MIRAN GLOBAL FulDE PLL elk GBL [OW ARSOLUTE FETURMN-RAL C 41468 M Fid ¥ e ] E;
ush TAGES MTLRNATHINAL TUND) IC A RG-AC CUM SlE WETITUTIONAL USD 214817 T8 15T 057
Elsk TAGES BTERMAT OWAL TUKDS AW ACCIM Shi ST TD [k 373 1 D EE [EL]
ush R i [ SOLUTIOM FLE M TUEA T UE TS Sd & DIT-ACE I8 LED O I} ¥of BET X4 LR ]
— e —
TOTAL Lriland &4 T3 MoLAS 17.22
Luxembaung
II_J_'_S"I:r AL i‘l.Ml"uﬂu_h'-S‘fS-TLuP.'iu_&u_I:A-!H! -|IIZ-1.I-IZ__.:J‘_IT§.I!ATII:?I RELY ) i iI]J_IE-].H.I 0.1
s ATR UCAE FUMES - GLOBAL RISE RERTY UCT S FUlD- 42 -CaAP 43 a1 ES 555623070 137
uih FOCUSED Salay - il GRADL BOND Ldd U-SaLE B i il £& FiE 93400 81 .6i
usk FOCWEED: SC8% - balH GRADE LOMG TERLS BOMD LD e x-ACC 5 A28 Db 5T 178 13488 8300
uze INVESCD P HDE TE &Y BAL RS A0 CATI0W-FI I - LS HIHG-C i 250 SBLIT 3§77 TAL07 L]
SR LULERUA-M AR THALL WALE DL TS SIC £55 WET WERL TOFS B LAP-EOAL 10 057 4% 1S 5% LR
usr LULFFA-MW EXG MREE WEU TOFE WCITS FD-9H 58 -C AFTALEAT DM E T8 BF5 01033 0.20
uipe LUREYRA-FR a0 GEO RAL EVENT UETTS MUND-SHE B-CARTALISATON 11 3T &% | J&87 11778 0.}
£ S HEODER Gaa St av - Gasa Twad S MA CERANED- C-Cakfal 16 33 e Imh pan) o5
uth S WRODER GAaw oty - S MEDE G208 WLLETON PROASHEL WilL AP T3 ¥ B 3 Ei) T41.04 0.3
uip WP LI D SIC MU0 INVES GRA CORFOR (0 ST @SR Fag s P B0 ETF AT300 1500
ush Lo L0y 0N B PubD-Tuid igie VIS (Deky b wiD Gl Fade B BYh oh W BES Eh b 344
ush I.IIS-J].I.DI'_:-!HMDSILM- Ui WSk VLD U A CC i TEE O 4 E4) B10.ED 3EY
usp LR LI BN D S0 AN - EMERG BC O CORPORATES QUSDi MALC B0 B i 867 57E12 219
uEh R Lty DAl G NS T2 OnGadlS fubD - GUORAL BORDS B} NaCC @ Fige b S 124 dRES) g
s {1 +4 RMCEY MAEEET FliD - u-El'.'l u-ACC 1 O A1) 174 30
TOTAL Lusombourg 158 851 15644
Tawl Imﬂf-&a:itﬁd 318 &15 854.53
Toni T Lnbther Ufn in mnﬁa&uml.ﬂmuh{lj;jﬁ!mxm‘dL g law al §F 5 By b 118 815 BEA 50
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Valusticn in LSD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exchange Contracts’ of net
Deseriptian Mominal Swaps [Note 1) BEEES

Derivative instruments not listed on an official stock exchange and not traded on another regulated market

Warrants on thanes

Cannda
CAD  COMSTILLATAY W SOITovARE Bl CAMADA CARL 'WARRANT 3§ 00 40 33 (o o0 {108
TOTAL Canads [ 0200
— AT ias =
Tausl Wisrants &oudhbne (1] o
Torkal Deorrabivnes (STFU MRS sec Iinteel 0 31 O17 W[ia8 S0 emcmamgs 30 Rol Draled 00 anathor rguiaied mariet s 040
Torsl s ITS (0 S0 %5 511 184.35 754
Derivative instruments
Derivative instruments listed on an official stock exchange
Financial Futures on bonds
ush S 1R TREASEY NOTE FUTURE 1908 34 ST 0038 004
USD LS 2¥M TREASURY WOTE TUTURE 300 24 £ 0 i 552 000
USD S LOWG BOMD FUTURE 190634 (B 541750 000
USD LS TOVRLTAA WOTE FUTUSRE 1§00 24 45 0 1 56250 ol
USD LS SYR TREASURY WOTE MUTURE 30 06 24 10000 17 10833 0100
— — —
TOTAL Fisametiad Butnes on ooy B3 140504 0
Fimancial Futures on iIndices
Dk EukD S0 S0IMEER FUTURE 29.06.24 £1.00 T A2 1.4 [
CHI  SWES MARKET S0ES FUTWRE 2 §.06 24 B0 M 5190 0ol
GB¢  FUSE I8RO0 TuTUD 3 G634 1608 103 GIE4D 083
SEX OWEE 30 INDEX TUTUKE 2806 24 1600 ) S 000
USD  WINIMASCT EMER GG MARKETS INDEX FUTURE 21.06.24 1000 38 455,00 001
s ToFor Wb fuTusE 1306 24 13 o T4 Sk R
AL SF 200 WOEX FUTURES 30 06 24 7.00 -1 93852 000
CAD  SRATEN B0 D MUTURE 300824 700 16 365.27 0w
HED ban NG OEx fptial Y ok 3a 30  aid LR
USD SRS Dui FUTURL 3 06 39 0 [ .13
—— e — -
TOAL Mg futirss on ndices 254 73104 ]
Togal Dear b (ST UMSNES REted 00 3% oM < | 5000 SECha D B 0548 00

Derivative instruments not listed on an official stock exchange and not traded on another regulated market

Swaps and torward swaps on indices

usn UASTRAL | EXCESS RETURN INDEX TRE EQS RIC FERF 36-07 0425 AR =Ie D051 L]

Ut LS AT | EXC ES5 RETWEN SO EC TRS D05 Pl 00 2800% 14-02 0 25

e

m&mm-mzum 0 1,51 0100
e —

Torkal Do A i | NS0 UTRents S0t 1t 0 & 0 o7 enad 38008 eornha g amil meol 1 bal 00 300N regulat ol ma ot B 01,51 000

Tomal Daar v i | s v irmisnins Firk 25344 A

Forward Foreign Exchange contracts

Currency purehased/ Amount purchased/ Curreney sold/ Amaunt seld/Maturity date

sk T4 J6E 100,00 i B 5 130 01 oBTold 490 T8 ol
Cl T 191 4000 [ B4 413 EAR02 B 2024 16 B1 108 [T
GEF B B2F 1000 (5D 13 B17 EI95E HLE 2024 165 4535 i
S0 10 S04 00 0 ) & 115 0d BI04 54 040
ust 121 2851 L A4 55100 ¥ 2024 IR [
usk & TAEE T8 1S B 734 DE7 52700 I7.B2024 ¥ (5RE] nol
ust THAE405 58 CAD 1 8 1 00 00 bl ¥l -1 1787 000
usl an Jas 84 KOE B8 515 00 A =t ¥ERRY 01
usp 3163 VB DS P 1 51858068 BI04 a5 414 34 -0
use TR il S8 530 00 TP R0 1317 000
uED Fib L yi AT dx T Fod A dl fa NS =23 fid 2 =Qbi
T V0 186 T WD 4% 18100 ¥ E2024 A 5511 [
ust B 0D AL 2 E50000 00 LETON I BEL2) 0
ush A1 48 82 [T € 14 W06 00 ¥RB 20N FECTT [
usk 50201152 KD 1915 BET.54 ¥7.E2024 1 10037 (]
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Valuaticn in USD

uUnrealized gain [e22) an
Futures'Forwarnd asa%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
Forward Foreign Exchange contracts (Continued)
Currency purchased/Amount purchased/ Currency sold/ Amount sold/Maturity date
ush T aie Eui IR EL R ] R4 =37 a43.7) =Gdi
sk TERIY [ 5 Cel 0 ITEIR4 =10 03438 R
uEh 11854 56 El# T50 18000 B2 =2 [45EL R
$1- 248 0000 [ 124 TEA BT A T0I4 R8T 24 L
Euk | 3 7 B D | 554 DET.2T IR - 5550 00
uEn JED JAZ S CHT 328 L0000 B2 -1 ). 3F PR
[Thied DY 153 0 ELR ¥ 500 00 Pl L] w.li LEL
uEr 231 Bl 51 CHI 0 10000 B2 -1 T35.1) R
usD I8 1ET &1 [ 22 1000 I E IR rrrsl 0
usk 535 137 55 EHT aRE 100 0 by gLl -5 63741 L
ust 153861201 GiF 1167 P0000 o FEIIED [
Teial horagrd Fosegn Fachs nge oo nirecis T 35505 L)
Lot 3t Bani. on e and. stocunts 35 Sther Tas A iE i
DUhar sivabi 50 b Bl 148 BELEE o el
Terlil el BT A O PLOT 3
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Statement of Investments in Securities and other Net Assets as of 31 May 2024

Transferable securities and money market instruments listed on an official stock exchange

Valuztion in USD
Unrealized gain [lossh on
Futuris/Forward s A%
Quantity/ Exchange Contracts! of net
Destription tominal Swaps [Note 1) assats
Eqquities
Australin
AUl AKSPOLITD WV 4000 [E=ri) 000
Al AMET QRO LF MLDGE LI WY BB M, Do 124 SE2. 30 LET
D ARd GROUF WY 25N 13 902.7% 0l
C1E] el ARETOCRAT LEEURE W 1 200 M AR LE]
18] AT D NP A 1E §14.08 L]
vl M.IPECIH HOLCHG S Wiy 5 SE8. 00 |4 RELTS Rl
il BHP GROLF IO NP 171 3R 00 I IT1ED 0.y
15 BLUESC OFE STEEL WP 105G O 14 TEXA1 LK)
g BRAMILET IFD Ay T8I li_@ il TIFED ool
1] AR GROUP LTD NP T 00 L] 0.0l
Al Eﬂuﬁl!nrnui‘l L1 3 TS Ol :_g.nmu- B.11
Al COCHLEAR LTDMEY 145,00 M I05% (L]
Al COLDS GROUP U0 Wiy 1 THE 0% ¥ a114E 0.1
1] COMFUTERSHARL O MRSFOST RICH 1 G Do i MRS T LK)
Al CSLWPY 108800 2 E5G47 0A7
AR CEALS NPV ESTAFLED ) T BEA O 12 B3 140 0
L15] ] ERDEACDUR GRO R U MPY o 138 0 I BRE1 LK)
Ll FORTESCUE D WP T TAL.0R 62 15161 DAz
AR GODDMAN GROUP (ITAPLED SECLIRITY) JATE.00 41251 'R
AD  GH GROUF WP {FTAPLED SECURTES) 4 i o 11 835 34 60
g IHIFRANLE AUST GRF KFY uu.u_u o FEED 0ol
AL WAL DUARE GP LTD NPy 0 i 418,71 0
AL WIEE AN K PRARTE L TR Ol 1 54302 LK
Ak IMERAL RLSS TD WFY 42‘:‘_:& 1l_t|l'|:-ﬂ. [E]
Al MENAT GROUP STAPULD ST URMES 1103800 14 314 b 0.1
Al WaTL AETRALR BE W B BEE Ol 155 2201 LE:T
Aab WThiy STAR RES LTD WP '-‘i.&}-_?_} 4 4DET 0.0l
LI QRIEA UMIED: kP G5 O 12 DD SE PR
Al DRkGH [NIRGY BFY o BD7. D 7 154,88 LK)
el FRLEARA MIRERALT L WPy B 30400 15 9158F ol
AR FED WD LS NP 11500 et L (R
Al DaNTASAlRwEYE NP 3T o ¥ 308) 050
el OBE M % GROUP A&y PN 5 ul 7.58 ol
AED  RAMLEY MEATH CARE WEV O 15 1403 005
Al REA GROUP LBATED 114 B i4 15994 K]
Ak REEC L ALSTRALS MPY Hﬂ 1'2]&1 n.ﬂ
Al RO TNTO LD MY e 13 Rade 0.3
15T CANTOY LIWTTD NP T3 O 3 B LK)
Aab STENTRE GROUF WP STAPLED WRIT 1]‘11\4.@ ?_g_-'_;-l‘jili 001
A SREE LMITED WP Ak 0F 13 SE T8 0.0
Al SOVEN GROUP BLDG S HFY A Dl 12 )38 LK
arl SOhK PEALTHCAKE MPY Bl O 4 400 75 LR
Al STHIL PATT B 00 MaTih ) P 500 00 12 METAE [EY]
Al EOUTHIE LD WA 13 36000 3 43183 0
el FI'IJIEKLEE WPV STAFLEDY B 0500 14 114 5E 0l
Al SURCORP GROLS ITD My 3 ETH OO B 108D 0ol
Al TELiThA GO LS OFD M AT O 21 BEN.OE LK
.#J_.iEr Tw LOTITRY CORFCE hi BD&_M IFEJI L]
AQD  TRANRIABAN GROUF STARED UNES NPV £ pad 0 57 .20 007
Al Ty Veml DETA nabv 1 Bba il i3 LEA4T L]
Al WICHITY © ENTRES MPY (STAPULD SECURITY) 1141?.2} 14 BOETT [
Al WESRARMERS LTD: WY T 5 07 Add 58 PR
Al Wil ITRAD BKG CORF ki &R Ol A5 34223 LET
el WiSETECH GLOBAL T WRY ¥R 12 6302 ol
Al WD CAICE EMERGY GROUF LTD JD&W GE 48150 0
G WOODIICE ENERGY GROWF LD 13hh o 37 a1 58 [
WOD WORTHS GRF LTD MFY '-‘il'-ld.li_ﬂ 57 BEETS lﬁ
— 3 55 BALAS 05
Pre— —
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Valuaticn in USD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
Austria
[uk  [ROTE CAOUF RK AQ NPV T84 6 M 54 33 .61
Bk COMV AG MPAVRE) el O 18 33302 0.0
1171 VEABUND A6 € LASE &N 156 00 12 831,00 ULl
[uk  VORSTaLMNE A WP 3ok i I 340 b
il L RLEILL 2}
Belgium
U AGLAT WPV N0 17 SBER Gl
(1] ANBDUER-BUPL N MRS ¥ Dasr 00 158 18R ois
[k LA S OMERATOR Wiy &0 TR [
[Ul G BRUNELLES LAM hFY 17700 13 48501 0.0
[eh  KBC GROUF NV MPY ih o an S0k [T
[k LOTUS BAXERES Wi [ 10 E1117 [
EUR S8 DVETEREN hY WPV BbDY 13129783 000
EeR SOFMA WPV oA Fap1 sy [
EWk SVEWSOD SA Y 1 D 11 B8438 0ol
[ik  UCENFY 155 00 o8 30043 00
fuk  uACORD WP Ak 0 L] [
[k wad [ pily ST Josk £330 [T

Bermuda

B ] } 15800 il Dol
TOTAL Burwads 21 ade o8t
Canada

Tak L5 QUANT L MIKLS COM KPR 13O 15 72158 PR
CAD ALK D EAGLE MINES LT COM 110000 75 FbEE L)
CAL AR CahADH VAR VTG SHE WPV Tl O 123451 0.0
EAD  AUMENTATINN £ OUCH £0L My [ 501 4 [T
Cab s GAS LD COM Py TP ol 15 ety L]
CAR BEL ARPOUSCES COM MPY 131200 i a0 ol
EAD  WANE NOWA SCOTI HALIRAK £ OM T 10 445 1 [
Cal BANL OF MONTREAL COM NP 1 EH-E 1& 4112 BE
CaD BARRCK GOLD CORF 0 Ny JAST. OO 65 Ta%5.31 oz
D BEL NG COM RDW r I bt0
CaAD BROCEMELD AP CLASS A LD WOTiRG Skl A0 33 BEFIE L]
Cak BREIOEFELD CORP CLASE A UD VOTROhG SHE 3152 0% 137 2345 s
LAk BFEF R SLBNTG RPY e 5 75 K]
CAD CAE FC COM WY B O3 (ERCEL O L
CAL CAMECD CORFCOM Sl O 52 15188 PR
AR CARLDIAK KAT BEE ITD COM T4 LU e L] b
Lab CarsDuan RETL By CO OO 13300 154 40131 [F
LA CaiFl Db PALC K&hT E'E_M L 1108 0 163 TIRE1 II'E
LAl CARSDMAK TIRE LTD CL & 144 B 14 500 o4l
E:‘E cmmﬂu‘ﬂ_ﬂmun m_gg T HEEd 00
CAD CCL M IHISTHES INC B O VTG COM NP 5 O 15 Ta&4E 00l
EAD  CONILFERAL BE OF COMMIBED COM R At 26161 [T
Cal CINOVES ERERGY IhT C00d My 3T Ol B) 5085 nA
Cal Col Bl COM Wi SUR VOTRG SHARES © &5 0% & H_§.ﬂ! DK
TAR CORSTELLATIDN SOIT COBM STE kP % 155 HEES 0as
Cal DESCARTES SPSTEAMS COM WY 15 D i? 51207 L]
CAR COLLABARL iWC 080 NFy bSO 57 BILFE g
CADR EREREENT FLEET LBGMAT CCOIM WP B O 14 gIeng ']
CAD  [MERA IWE COM LE7 00 1 T0ED 001
CAR EMFRE UTDEL A 15 0 4 G744} 0.9
CAD  ENBUDGE WE COMRFY 480500 7 FRLe [
cCab FWMT'MJ-LHI:S SLBATE COM MR e O o 15354 [E
CaD FIRET SERVIC T CORP iC Okl WY 1[-]-:._; 14 E'I‘.H K]
EAD  PORTE INE COM NI 103208 41 EVEY b6t
Cal FRARC O MDD COMF COM Wi HED Ol 25 eh) 42 L
Cal GFLEWYIRON INC COM WFY SUBYTG SES 5 Dk O 15 71538 ol
CAD GACAR &L TWVIWELE IMC OO 550 13 73R 040
CAD GREAT WEST LWEC D il COM BE2. D0 15 B525E L]
CaR HYDRD DIRE INC COM WP B0 & 215y ool
LA L, FEBVART UL CORF COM WP T 18 40500 LK)
EAD  IGAK EIANE AL INE E0M 14 0% 4 B8 0.0
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Valuaticn in USD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominzl Swaps [Note 1) BEEES
TAD  IWFERML DL U0 LOW NEW aTson FERLTEL) (1]
CAD  INTACT PML CORP COM MRV L] i Fins 007
Cab sl b UTD Ol N G R 1 3HEod i B El 0.6
CAD  KEVERA COBPORATION €Ok hiY SE# 00 15 D545 0.6
Cal  KiMROSE GOLD CORFCOM MY IrThod T2 anRds ULl
CAD  LOBsWw CO% O 00 ¥ O ) BFL4} [
CAD  LUMDIM MBakG CORF COM 1 39000 1E. 01214 0.0l
CAD  MAGHA INTLIRC COM MY 5500 15 BESEA [
CAD  MANULFE FINL CORP €O 4 058 00 105 381 27 (2=
CAD  MEG ENERGY CORF COM NPV 571 00 12 35474 000
CAD  METEO WL CLASUB 5800 4 02581 [
Eab  wafL ik Of ¢ anaba ¢ 0 uEy i G el B BT L
CAD  WOATMLAKD FOWIR M COM NFY [ 11 MeHTE [T
CAD  WUTREM LTDNRY 11K i TIR 5 [T
cal  Onix Codk inkviG 18O 12 wdg 000
CAD __ CPiM TEST COCOM WFY 554 00 16 B7.70 .61
CAD  PAM AMEE SIVERCOM hFY rean 15 12561 ool
CAD  PARELANDEORE €00 IV Ao T [
CAD  FEMEIMS FIPELINE C €08 MV 1 317,00 &5 91550 [
CAD  POWER CORF CDA COM 133000 4 ER4ED [
CAD  OUERECCS WC CLE 37308 184580 [
CAD  REGLORALIC COM KEY 35500 I [T
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P WOMURA RELAL DSTATL WOLDINGS C Fos 0 5 l4nas [
#Y_ nDMURA RESEARCH I hFY ) 07213 0,01
P Wi Cala GROGFED WPV 1 3o b6 i 44 5% o8l
I DB&YASMICORF WP 1400,00 15 HATE [
B0 OECCOUDRRY oo 5 9IaTd .01
IFY DILYMPUS CORP NPY 180000 &4 01287 bz
I OMEOK CORF KV A0 00 12 09837 .01
I OhD PHARMACEUTICAL WY SO0 00 1 02837 0l
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‘Valuaticn in USD
uUnrealized gain [e22) an

Futures Forwarmnd BS A%

Quantity/ Exthange Contracts’ of net

Deseription Mominal Swaps [Note 1) BTEES
JFY__ CRALLE CORP AN WPV TG 00 7 ALED (1]
I CIRENTAL LAKD € O Wiy T 00 Ol i TR (L)
iF kb O MR 3 B0 B 8 58414 [
WY OSARA GAS CO WPV B 14 184 48 [
i QLR CORF W filnd O 10 hg084 0200
IF OTOukA WDGE 0 KR 1 B di 116 002
I PAM BACKIC WTERWATIOMAL ROLDINGS CORP B0 055032 [
Y PANASONE CORP § 20000 5 TAUES 0
I RAKUTEM GROUF WE WA 3 SO0l O 18 17430 [
S RECEI BLDGS €0 LAY 3 3060 168 0572 006
I REWESAS ELECTRONIC WPy 70000 W Tas87 [T
fLis BRSO A HOUDHNGE NPV A T o X arign HT
Y REDE CO NP 1 40000 12 014 .00
I ROHM COITD My B0 00 1 2.3 000
i i RGNS INC WY Bl O 19 Sk 24 L]
WY SCRIIN MOLDNG S CO N o o i G101 [
i o CORF i O bl 0200
W SLCOMC0 KR [ B (2 30 [
WY SEKD EPSON CORF WY B0 0o & B840 000
I SEEENICHEMICAL WP 00 0 12 901,37 0ol
I SEREu b OUSE WY [E I 21a&Y ol
I SEVEN B HOLDNGS MPY 5 10000 B BIE 52 002
Y 6 ROLDINGS €0 LTRNPY 700,00 109132 [
Pl i D CORP NS S O 13 A L]l
I SMBANG INE WP 30000 3 66 H2 [
WY SMR-ETSU CHEMELAL NP 410000 152 TS 0,00
i AW NG B OB R el O kg L]
I SWELDD EO D MR o 3 7 aEvER [
WY SHEUOKES TRARCIL WP 1 3000 0 12 We583 0.0
W urE CORk kR oo BE 511 e
I SOMTRANE CORP WP 6 5000 00 T8 (7280 003
WY SOFTEANE GROUP 0 WY 3 3000 00 10 MO0 005
¥ s SOMPD HOLDIMGS WE Wiy 1100 & 1Ay [
Y SONY GROUP CORFORA NPV 2 0000 125 TELIY 008
I SUBARY CORPORATION NPV 1 30000 45405 0l
Pl FUMEE £ ORPORATION NPV B O 13 b0 30 GG
L) SUMBEQMG € Ok hins 3 i ol S Hea LE
Y SUMEOMO ELECTRIC WPV 1 B0 00 5 40708 [
i Sumif 00 METAL MW G i B B8 Lt p] 861
Y SUMEMD MITE TG WPy 3 b Ak S ot
I SUMEOMO MITE TR NP 1 0o O 7 (8186 [
W SumEGMO ATRDEY by To s b b6l
WY SUNTORY BEVERAGL & WPV B (o 16 97500 000
I SUTUKE MOTOR CORP NP 3 B0 O 47 BEUS1 0
WY SYEMEX CORP NPV 1 200 0% 048138 0
I TAD MOLDNGS NC WP 1 2060 00 21 57£.2% [
B AR COES NPV A0 0 15 18857 0l
fLad T fah PR ML ST MPY 3 0% O L MEAEH (L]
Ll TOK COR NP e O & LR
I TERIMO CORF KR 10000 52 621,10 0.4z
i Tef NG, Wi & [y ¥ G on LR
e TOkO €O D MR o o #A14EE 440
I TOKHD MARINE KLDG WY 4 3000 O 145 10038 s
W 10D (L Pk b aY Vane e 3 Tae) b6l
S TOKYD ELECTROM WPV 1100 0% 33 SUE Y 00
Y TOKYD GAE CO WPV 00 000 0 18838 0l
WY TOKYW COAP hEV 1 2000 14 03254 0ol
Y TOFRAHHOLDINGS By KPY B0 O 15 53579 [
I TOREY MDS INC NPY 3 700 00 1600153 [T
L 10T KT NPy 3o O TaRt a4 Giod
Ll TOvDTa MDUETREY NPy B o P r el ool
Y TOVOTAMOTOR CORF WFY 13 500,00 §17 54.13 0.9
I TOVETA TEueD CORkF hiv § 00 O ¥ ¥ioEs [T
e THIND MERD WE R o 13 51334 [
I LM HARM CORP NP WO O A WIALE ol
JF AT dabal Redivay i 1 B B I pEARY 061
I YAKULT HORWSWACO NPV By 0 16 92 167 000
I YBMAKA M OTORCO WP 3 100 0 0 ATRES ol
I YRMATO HORDINGS €0 WFY A0 0 4 SRS 099
IV YASKAWA ELEC CORP WA 500 0 15 (4929 [
I YOKDGAWA BLECTRIC WFY 500 00 12 BB [T
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Valuaticn in USD

uUnrealized gain [e22) an
Futures'Forwarnd asa%
Quantity/ Exthange Contracts’ of net
Deseriptian Mominazl Swaps [Note 1) BTEES
T TEWSHD ROLD®GS L0 LTD WAF TO 0 TRIAT (1]
T r\g\auim Jw 755104 uﬂ
TOTAL Japsn B 55 R Lz
Lunemboung
[k ARCILOAMTTAL MPUSHOILT £TOCE SUTY 11800 e 0 [
ElsF EURDNNE ICENTF EURD O pARN ] 18 B105]) LK)
IEI. 1|nhsi.u uﬁn 1 |hn£ 1§ 1845 K]
TOTAL Luxsmbaurg 5T TNREL s
Macau
HE| LRRDE CENA TR Bl AEGY 3 L0 o 12 ﬂ L]
TOTAL Macai 11 23RS 000
E— e
The Netherlands
ELE AN AMED BANE bV DR GACH REF SHE 1 055 0% & 60 EE ool
Elk ADYER WV EUED T A L B 7AA50 Ky
ush AfRL &P BOLEmGS EURS G1 Ay O an g3hEl [
173 AEI0 MOHEL M BRI RS B0 PO T REV SFUTE LA i‘ﬂ-_‘;l.!-ri':'l‘ Rl
1] ARGER X KW DURD b 13 G 55 3pa4p LR
Eisk ATk L WY CURD 04 167, B T4 38512 BE
Eisk ASMWL WD R G W ERd 0 Srier O A5 31450 0.3
Tk atkWICEALAND KV [LD.18 [ 17 5456 nal
(1F ) BE ST ORDUCTOR [UR G 187 O ¥ AL EY L]
Ek ELRONDNT EUR] &) pa v IF 3E).04 DK
Elik Exk WY ELRG] 0. Pl kb ofl
Eurk FEREAR] WY ikl 08 (HEW) 2B, D 17 IMTE LR
ELk FEREDAIAL SE EURD 01 1 140 0 & Gyl AR K
ELik BEWERER HOADKG BUE] preder ok A31ED PR
(15 HEREEN NV EUR1BD B2 O Bl 031,14 [
[1FLd I W R 1B 130,05 & 61151 nRl
1] NG GROEP RV ELEG O T ol 18 B LA o0d
Eisk A0 METS mv Tk i) 155 0 1 ¥E4R BE
Eisk KO P HU[IJ_HI)H B!E.D&' 4 aid 37 K]
sk KORINELUEE AROLE [k 01 3 oi B oAy [T
[isk KOmibELOCT Feilis s TURG 2 0 188, 00 25 3R).a4 0o
[ixk Wl GROLF N Y %{LH 5548 ol 7 TIA R K]
Elsk DTN ELRD G Tl e EBFTAE 040
Eusk FROSUE &Y [URG 05 330500 1% TEL YT L]
Elk QWG WY ORD EURD 0 {FOST REY S8LT) AT O e Iran ol
ELiR Rl ETAD WV BURD B0 15 O & S580E R
(15 STILLARTHE N ' COM GRG0 4 BT 00 08 70284 0
EliF IHMERSAL M5 GR EURIDOD 1 756 0% 55 537.04 (R
EHI. ﬁgiﬁ Iwiliuk! [} L‘ﬂ‘ u! T4 0oy
TOTAL Thes bstivariandn 3 338 0h0A1 243
New Zealand
HED aUCKLAMD ML Wi 3 h1d g 14 sai 54 6i
WID FISHER & PAVEELHE WP 1 1EP.OG 1 REET LK)
NIl MERCIEEY NI KD Aoy 1RET 00 1 B3 148 00
B0 B DA [nEEGY LT N 318 O l-gl!.!l! L]
HED AR WD HALAND MPY 4'!! is] i TR K]
dilafs NERD LA D N 1}!2‘.‘- Eﬁ'h 001
TOTAL Méw Faaland. i AR s
—— r——
Morway
MK ATTR BF S50 WOKIT FellF_ (00 1§ SE& @Y L]
WK CiMB BN K A5A D2 50 19§F§ M'I]_h:l] LK
K OumedR A% mOKD 5 TO1800 33513 [T
WK G ANSDIGE FOREa R N O b 0 ? T4 28 00
HOE KORGIRERG G RUFPFLH MOES 1200 18 15503 L]
HIDH BADTAT ASE WD K750 1 DG O 15 MidF ol
Ll WORSE WDRD ASE KOKRBEES TEXT. O 15 0 55 0l
WO DRERLA ATA MOE. 25 16T Ol 1Y BEE4T LR
Wi GALMAR ASA WOKD 1% 170 7 TRLET 0.0
HaK TELERCIR A58 OBD HOKR 15 oo 1A 57814 ool
W ‘il BT ERMATOM AL WK ) 7 Jeo oo 19 fd5 37 L]
TOTAL Morway A [
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Valuaticn in USD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
Paland
fui iWPO4T L4 fulbii 41}% lﬂ ﬂ-la
T — -
Pertugal
Bk EOF ENERGLAS PORTU {1 RHFSGD) B 16800 4 8101 001
uf_ GALP EMERGRA [RI-B 110 0 FEErEL) (X1
T e MAHTING Dl T I8 340 B
TOTAL Pty CETT om
Singapore
S50 CAPTALAND MVESTM WY 7 70000 15 152.77 [T
S0 O GROLF HLDGE S50 A 3 08 115 63308 [
460 GUNTING NG APDRE LTD 21 B 0 14 61830 [T
USD  GRARBLDGS LT0EOM WE0E 000001 EL A 410000 15 (47,00 [T
$G0 KERHL U 3 30 0% 16 abE.01 [
TG0 OWERSLA-CH0elSE BE NPY T340 T& 510.0% 0.0
USD  SEA LTD ADS EACH REP OMECL & S5 B [ o4 (500 e
GG0 STMBCORP NDUSTRE SSO00 25 (05T REORSH 1 600,00 £ G501 000
SG0 GG ARDRE ARLNES MPY 310000 15 52627 [T
SG0 SGAPORE DOCHANGE S0 1 5000 O 10 B 8% 040
$G0_ DNGAPDRE TECH ENG WY 4100 O 12 BIa&S 090
§G0  SIWGAPDRE TELICOMM Wy 1 30000 ¥ U75ER ol
S0 LTD OVERSEAS RAMK SGRE 0000 B TAD4] [T
% WL AR E INT B M 4 rw 1 m ] E
—_——— ) Aty 5141 817
Spain
[ek  ACCIDNA SA EURY T2 00 & 21544 [
DSk ACSACTMIDADES C0 EURSS 485 00 21 B504 [T
Deh aEha fus £ 4 fURIS 18 b ¥ 055 38 [T
sk AuRABES T G RGF LRSS 1 G0 B T 10 0
TUE__ WARCO SANTANDER SA EURD SOREGE: 1 5 0 150 M5 AT [T
1] B LRV AN 0] DURD 48 15158 68 a1 e oot
Dk BED D SABADELL Dok 134 1 481 [ 22 bEnst [
[k CADGAB&HE S4 EURN & 24800 41 181.13 [
Tk COLLNE: TOLIEOM S8 Mk 38 o 3 36177 B0l
Del EDF RONOWAVEE SA [L8S BES O 17 82273 000
Dsk  EMDESA SAEURY.2 [ 13 BER 14 o
TR GREOLE SA DUk 1% {CLASE AYFOST SUND BTI.O% £ 75487 05
Eek BEACHOLA 54 EURDTS{POST SUBDMSON) 13 43000 17K, 426,35 [T
DSk INDHTEX EWRG.00 (FOST SE0) 748100 17 222,35 [T
[k REDEMW COAP A FURDS B 14 52831 [T
sk REFSOL S& EUR1 3 16D B8 & 1115 62
E 1 i R1 m EH m ""E
ToAL Seai A 1 TELES _ow
Sweden
SEE MUR LML A MRV [ 17 G004 [
G adda abLOY (RN NIV ROLT SHIT) 3 34l O B4 oGk 82
SEE_ ATLAS COPCO AR SERANPY (POST SPUT) B 10700 118 558,11 [T
11 ATLAS COPCO AN SR IRy GROET Uy Yagh ol 47 S04 0.0
00 BEUER R 2 STAE W OST SHITY [T 15 15983 [
SEX  BOUDENM AB NPV {FOST STy 674 0 1 50658 [
S0r, DPROC AN SOUA'HRY (POST ST 161300 3 054 [T
SO EMROC AN SERE WA 10308 1% 4B0.46 [
SEE  EOTABKRY B30 5 12637 [
SEE  ERICSSON TERE MPY B 35400 ¥ 0 7e 0l
SEE  ESSITY AR SERE'WRY 1 3l O M 58171 ol
SEE  EWOLUTION &8 WPV £79.00 01145 002
SEL  FRSTIGHETS Al RAAD SER 'S ASY FOST SHIT 1455 00 & AD0 3T 05
ik GETNGE Al RN 100 0 waipad 400
SEE  WENNES B MAUSBITT GNP 1 5413 0% 17 221978 [T
11 WINAGON &8 SER W MY FOT SRLT) A &5 00 af aail 002
W OUAEN AR SORE'W R (PO LR B B # 71488 .54
CER  WUSOVARMA AN SER'EWFY [ & 23715 000
SET INCRSTANSRCAN AB ST WAV o 1h 304 0 000
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Valusticn in USD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Description hacminz Swaps [Note 1) BEIETS
SEE._ INCWSTRNARDEM AB SERA WAV I 7 TEE Y 0
SEE__ INDWTRADE ABRFY BT 00 17 31130 0.0l
SEE INVEST R AR SHRE R (FOET SPLITH o O O A5 508 0
SEE  LATOUR BVWESTMENT SERHPY (FOSTSFUTH 6L 7 24153 I
S5 LINE 0 AR SERB NPV [POAT SPUTY L4 00 14 M3 1Y L]
SEE UJNEE'FUFH_‘F.E ﬁﬁ"w 15 Do FA31.70 00
SEE_ WK MOUSTRER 48 STRENFY DS SHT) 3 51500 1805414 [ET
WL CsBABNPE HL6 00 14 8t 68 [T
E CAGAK AR MNP B L4 E i4 lﬁ.u L]
HE EARDVIE AR NPV POIT SFUTY ARG 00 pa LR
S0E_ ICURTAS STRERAY [Ty oAl 000
SEE SrARD ENILDA BitH SERA NP YERA O 1 SE 41 LE:
SEE_ SEANSEA AR SEREHPY 4.0 14 51054 0l
SEE K AN EREWRY BES 00 14 52038 0.0l
SEE ENTHSEA CELLULDZA SERERPY 1 27 15 07 1LE1 DA
SEE__ PUENSKA MANTELIAKN SERATFY 3 125508 2 aeg s o
5T DRIDRANT AN ITRA NP 1835 00 3 omtel L]
SEE EWEDISH DRFHAR BICRTTRUM AF MPY 517.00 Iy 85300 0l
SEE_ TELEZ AR S5 11 18 47241 0
SEE_ THLKLCOMPANY &8 AP 431600 TETIT 0o
SIE TRILLISORG A8 TR ‘B Wi JIF.E H"li L]
HE VO AR SERA NP FOST BPLT S18.00 13 #1080 LRl
i WOLSAD AR SER Wi (RO ET SKT PR N fa o
SEE WO CAR A0 SERE Nl P alNir) F 401 ED ﬂ
il s L .5
Switzedand
ERF Al 030 CHFD 12 66D V3o [TTRETES] T
Cr ADMCCO GROUP AG CHIG 1 {REGD) TED OO 14 4F 184 L]
CRF_ ALCOM AG CRID [RET 101 34137 004
ChI ANOILTS &6 RIS EEGDY 5 O 18 13035 040
CRT BACHIM ROLDNG AG £ IS (REG D GUREY £3.00 5 BIED1 [
CRF BALDEL-HDGS CATE REGD} 106,00 12 31780 0.0l
CEF IAP:II'-'IZAI.LDAIJTAG:HD.WEEGE- 5.00 15 BE1ES 0ol
Ckf BEW BG LG pl] 4 TeS (R
CEF_ BOE CANT VAUDISE CRIT BT 7 e84 000
THrF CLARBANT CRE1 Tl-fﬂ (AR & PEA R L
G COCA-COLA IC AG ORD CHIE T 100 17 Tl 46 LRl
[k b NRIENE b AL [URGER o aE T 01 bed
ERF EMI-CHIME MUDG AG CHID D IREGEHFOST RECON) 1608 13 15504 001
Rl GIBERR CAFD ORIGEY ) YT e
CRT GMAIDAN AG £HFID ) 51 93196 I
i GLERT ORE METRATS ORD USDD 01 TIEN EI_: 1) SEEDE nAs
CRF_ WELVITSS WO CWTG 02 (REGD) FOST SUBD Teie + EE4 R [
CRF__ ROLCA LD CHRZ RIGDY [RET YT o
CHF FLRS mkwmtm.ﬁfﬁﬁ&_ B I7 TH4AS 0l
CRF KUEHWEENAGEL BNTL G HFIREGENPO S50 BE) 118G 3 KEIEY o)
Lkl LIMET & SMUfwGL MG CERT Cllib p ) R MeN b2
Ll LOGITEL H ML CHIG FHREE 04T 5 O A B RT 02l
Gl LONIA GROUP A5 LRI HAREGD) 10 08 g1 17744 (L)
CRT__ WLSILE A CHIG IDRIGD; £ bes oo £41 0380 b4
Cil WINERTIS AG CHiD45 -i!‘m_l:ﬂ -lﬁ THL54 0.7
car FAdEN CEE GRDIUF BLG CIRMD 01 (REGDY P18 [ NEERF] (R
CRT RCHDMOTIER [hapCHT 00 (REGH LIk &' 12 181 G4E.BD o0
Chl ROCHE BLDMGE &G ©RF HBRY ﬁE T ASEDT 0.
CBP  ROCKE HUDGE A GENUSSCHERE WFY 1 5 4% 871,35 015
CWT__ CARDOZ GROGF AG CHIIS AT 00 3 EEED 0.0l
THF SCHIMDLER-HLMG &G CHFT: B (RS DR DS F SUB DN 5603 I 15188 L
CBF  SCHINGUER-BLDG AG PTG G ERT Chty 1GPOSTRAE) 5.0 4 a4 o
tif HG4 LA 0 R pAF: ] Hr HOED o4l
Thl Wﬂ&?‘ﬁ CHQ 01 TE o 14 5 AT 02l
Ckr R G CHID G SREG i oo 108 Tad 14 ()
CRT__ CONDWA MOLBING AG CHF0.08 AEEE) 11606 Ty bt
[} STHIKEROILEC TRORICS CuRi. GF 1&” B w HE
Clr ATRAUMARN BLEG CHMD 01 (RIGDHPOET SR} ol 2 ERFY L L]
EWT_ OWATCK GROUF CHIDAS(RIGE] 13100 [ e
Chl SWATCH Em'tm.m H i2 BY1ES L]
LB SWES LI WLDG CHTS. KRRGE) B0 M 51116 0
CRF__ SWES PRIML SITE CHFLS ) (REGED 15200 14 01450 o0l
CHF EWWES BE AG CRTDID BES. Ol A 1)E LK)
CEP  SWESCOM AG CHFHREGE: £6.00 3 13418 ol
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Valuation in LSD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominazl Swaps [Note 1) BTLEES
CRI TEMEWDS AG CHTS (REGD) 177,00 11 175,48 [T
Chl LB GROSF CHID 10 REGE) 740001 331 154 [
THI WAT GEOUP &G CHIG D 540 3182731 L]

Eur Eﬁkﬂ Hiarsnrp m 13 iag
TOTAL Svartmastand S 3 483 74253 ﬁ

S —— r—

United Kingdom

GBY 3 GROUP DRD GEPOTREN 12700 &1 1187 0.0
GEY  ADMEAL GROUP ORD GRPD 001 [ 18 G585 ool
R ANGLD AMERIC AN LISDE THE 8L 1 50700 81 Q2FA8 LR
G ANTOrAGARTA OL0 GG 0% A0 i FEae ]
GBP __ ASHTLAD GROGP 03D GRAD 10 103400 15188 0
GBY  RSLOCD BRIT FOCOS ORD GRPGCSEA 815 00 T 800 18 [T
GBY  ASTRAZONEC A COD 1550435 3 A O 440 65878 .30
GEY  AUTO TRADER GROUF ORD SEAOO1 1454 B 1% 21533 [
G ATV ORD GERD 1) § A 00 ¥ 45054 [
GBY  BAL SYSTOMS ORD GAFG (25 £ &4 O 121 1R [T
GBY  BARCLANS DAD GEMY 29 ¥ A8 0 9 577014 0.4
GEP BARRATT CEVEL DD GRFDTD 187200 18 ¥F5A] 040
GBY  BERKELDY GF WLOGE ORD GlADDS 154D 1400 16 21181 [T
GEY P OFD LSD0.2% 8 55900 15 B1EL 0
B BFRT AMER TORACCO GRD GRPFD.IS A 53 D T80 BE 3} 0os
Gi# BT GROGP QR GIFD. 04 13 b5 e el
GB?__ BURILOAD GEPD 37143857 Br O 0 s g 0l
i BURE R GROUP OB GRFD 0005 i Qg IIE'PI-B 050
G CUnTRIC A QRD GRFOO6 | XRA0FE 13 A5 o 4 354 .01
USD  EDEA-LOLA DURDRACS C0OM [URD 1 435 00 3 E1AT [
GBI COMBASS GROUF ORD GRS 110 383400 1097 10268 [
G QD TR ORD GEFE, |DETEE 0ol 18 4R 108 L L]
GEY  DAMGED 0RO GEFG2S 101/ 02 § BEE B 165 N11AE 046
GEF ERCEASTIUR MG F ORD U500 01 e T EAaY178 040
GBY G FLC ORD GRFG 2125 3100 07 457.00 [
GBY  WALEDN PLC ORD GAFE.Z5 13 853,00 57 N09EE o
[r] o FM“M'EWEIW.IQ AL o GX)5D L]
GBF HARGHEAVES LANSDOW ORD GEPD 004 VD [ AR 050
GEY WM PHARMACELTIC DRD GESD 10 A0 0 & 91740 [
1 WEBL HLDGS ORD USED S0LE REGH A3 1 O pLx] .‘LM--HI UL
G I fRBAL WRANDS PLGRIG, 10 1815 08 & ALY e
GEY  INFCMA PLE oG} OORD GRS (0] 3 B33 B 3 bEE [T
GBY  INTERCONTL HOTELS ORD GEFG T085Z 1103 i 0 Y LTAL] [T
GE# INTRATEE GROUF ORD SEMODI bR 2 MERE L L]
GBS 0 CRORTS FASHION DRD GEFDOODS 1138 08 11 SE£37 [
(] EINGIEHER ORD GEFD 15T 143857 il‘?"}.t‘l_:l 1E 03533 0.0
GBY  LAMDSECURSLS GF ORD GHRD. 106666866 140700 11 GAa g4 [
GBY  LEGAL B GEWERAL GP ORD GEPD.00S 13 840 00 & (S50 o
[ LLOYDS BARERG GF ORD GEADL] Ed Y 10700 108 15557 LK)
GBF  LONDON STOCK E(CH ORD GEMD 0L LG 5400 107 fas4 [
G MRS MEC ORD CEry 00 Rl 11 BT EY LE]]
1 o MELROSE B DUET PLC GRD GRPD J2EST 142 3 . 00 ] !-!.:'i 0gl
G MOND MLE R0 TURD 2 AFOAT CONE: P 00 1% g 4 LRl
GEF  WATEOMALGRE ORD GEPE 11433060 EIYLOY i) LEEEE 0.6
o WATWELT GROUF FLC ORD GEP 1 GI6S ix S-H a}éﬂbﬁ ﬂ.ﬂ
GBY WD GO GBM A0 T2 0 FINECFT) [
G FEARGON DRD GEWY2S 1540 O3 18 61184 [T
. FEREBAM DN DRD GEFD 1D H i2 gu:s DE
GEY  FHOENE GF HLDAGS ORD GERD 1D 1 50 0 12 0247 [
GBY  FRLDENTIL ORD GRMD 05 B 03400 57 43575 [T
] RECEFTT BERCE GRP DRD G8 PO.10 1 B 91 )28 0o
68 RELXPLE GBI |84 4 30700 ) a8 [T
G FENTOMIL MITIAL CA0 GG &1 Rl Hapn e L L]
] R TRTO CRD GEIMDL I B 51000 175 EI-W IJ.E
G ROLAS-ROVEL MLEGY QRD GRPD.I0 18 14,00 108 500 28 ()
GH_ Canf GAOLP GEROOIST1 948 33000 [T b6l
GER nhmmnmm.m:lm Jlﬂg i1 MOE Y B.E
G SCHRODERE ML ORD GRMG I 1 BET. 00 B SEE 000
GBY  SOVERM TRENT ORD GERG 9789 BEA [ 15 42833 0l
4 SWELL FLE DH‘.‘EL.I.!IZII}T 14 BT E 524 Ot 38 0.9
GBY  SMITH B NEFWEW DRD WS00.00 1 86 D 21 A5 ol
GEY  SMITkS GROUP ORD GRFD 17 BLD 0 14 78530 [T
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Valustion in LSD
uUnrealized gain [e22) an

Futures Forwarmnd BS A%
Quantity/ Exchange Contracts’ of net
Deseriptian Mominazl Swaps [Note 1) BTEES
GEF  CPRAG.SARCO WG DAD GEFO 2647 SOTEN T80 0 T 156,04 ool
GBSO PLE DRD GAMDED 3 EE).00 57 (45 82 0,08
GEF  STANDWRD CHARTERED: ORD SD0.50 4 50 0 a8 B4R &Y (L]
GEF  TAYLDR WiniFLY DRD GBI T 958D 14 §$031ED [l
GEF  TESCO ORD GRFXOENI 11D 15 455 D0 51 1151 042
GEF  UMREVER FUC ORD GEFDLODENT TI8 00 LRy (L]
L FMLEVER PG ORD GEPO DI A Sdh 20T FE1 R LAl
GEF_ UWNTEC U TLTES & ORD GRPO.OS 1 &0 0 15 3721 (]
. AT D5 e
G TRISTANG ool
GEF Wil C CLG A QRO GBI 062
Gi# witd il GRS Sa kG0 i 6ad 061
T —— e — —ra
TOTAL Lincted mh- .’lEH-MH- 1-11
uUnited Stntes - ) .
L&l BEOCKPELD RENEWS. CL&SE & Sl wOinG £ ¥ 50 I;D 11 E-:I:" &0 000
TOTAL Lirktad SliTen 11 08300 000
Taksl Iqu.hl‘ AT A4S S0 5% A8
Certificates on investment funds
Ireland
UED  STAR COMBALE MLCAINS DANAIT DITRSIND AT MOTE TUEE W0 06 3 B 4§ D00 D 1] 550 42400 436
TOTAL Fredaned 11 55K H34.00 [F1]
— — —
Tokal Derniates oo (wesimani fawdh i1 550 43400 ig
Certificates on commedities
Unikted Kingdom
uEk AL ONDONAZ S ETC CMC | COMPOSITE USD 16 FRP 5 Tl O b 34 DE
TOTAL Lincnad i FEAOE
e
Tt CarEl atad @n o0 forad it s i Fa4.08
Investment funds, dosed end
Canada
CADR G Dah ARARTMENT PROF REAL CSTASE T STIRENT TALST 106 O } A} 000
CAD  ROCAW BLAL CSTATE MVTSTMINT THUST 5500 EE1 1 (.00
TOTAL Lanada 3 EEAd 00
 ErE———— -~
Singa pore
S50 CAPTALAND ASCERDAS RET- UNES REAL ESTATE WVESTMENT TRUST 11 40900 P TERT] [T
pirded CaMTaLand MTEGRATED COMMERDIRY TRIST REAL FATATE v TAUAT 13 134 o0 AN LER 0.4l
TOTAL Singasecs Eainer L)
United Kingdom
GIF  CEoRD FLC RN 33 50701 )
TOTAL Ui Kinepiigm 5711 L]
Tkl et nt Tasd, Coved wnid A3 AR5 ]
Rights
France
[k ALSTOM 54 HGHTS 1 0a.24 [ ) [
TOTAL France S0 000
United Kingdom
GEF  WATOMAL GRID L MGWTS 1006 24 3 418 00 £ DE0SS 0.0
e e e e — —
TOTAL Uit Kingebas 5 DEOSS 000
— —_—
Tl Rigve 5 G455 080
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Valusticn in LSD

uUnrealized gain [e22) an

Futures'Forward asa%

Quantity/ Exchange Contracts’ of net

Deseriptian Mominal Swaps [Note 1) BEEES
Treasury bills, Zero coupon

uiD

USD ALMCRICA LML SIATES BF Bl & GOtOi 1367 3311 87 30 3 400 BOds B Iukd Bae ) bish

TOTAL USD 3 ik B Oda

Toksl Trasdury Billy, fero cougan T RES BN 0 AR

57 308 72144 a1,

Takal Tramslirs bla secarnibos snd maoney macsd ok rumanits lnted oo an oo vlods mrni

Transferable securities and money market instruments traded on another regulated market

Treasury bills, zero coupon

LD

uEr AL RICA, DNTED STATES OF T8 & Q0000% 15 G613 1) 0F 34 7 EX5 DO 0 | B BLaAN REQ
ush ALETRICA. DNTED TATES OF TR O ODDO0Rs. 1008 1 =08 08 24 T 950 Dok D2 820 613D [EL]
use SAERICA. DRTED STATES OF TH O D000IRS 18.0d 24-17 8D 24 & BT DO O 2 EI7 4E5.27 L
u MITED STATES TREASURY i B G -1 24 1 345 D0 0 3 197 52150 ]
TOTAL LD 10 365 13 hAE 344
P i e 3
Tiakal Tragaury G, Ierd G4Ean 0 36 13 vAE 343
et~ T T UL Lok S =3
Tonkal Wra s ra G his Siaa rit=as mmuu“hﬂ SR ARG s Araded on I!ﬂh-ifﬁllllw oG D 3 K1 RAE !2
Other transferable securities

Rights

The Netherlznds

Elrk ABh A WED BANE WY RIGHTS 28-FRF 1 095 0 i 05187 0
[k Fikkirdal 51 {2005 DAL WD) Ho=TE 08 0624 A il Ol JE 34 (L]
Elsk Wl GRDUF WY (STODK DWDEMD: FGHTS PIGE 34 S5, Dl A X031 LK
ElFE LMMERTAL MBS GROUFSTIDCT DRIREN DS BIGHT S D4 0B 78 1 T 0% S2d BT 000
TOTAL Thusie M iy v el 3 Srk1¥ L)
———eee e — ——
Tatsl IE 3 MR {'E
Toann! O 8 ok Bar i he Sl U0 s 3 Mrhl% 050
o O e S bid 2

UCITS/Other UCls in accordance with Article 41 (1) &) of the amended Luxembourg law of 17 Decembear 2010

Investment funds, open end

Ireland

UL BLEENTA X ALFHA FURD-ACCULE SRS 403 HEDGED UED 500 517 BiG R 0.l
Eigk A W 00 A AMBIEN TA X B UFHA FyMD = M:‘;u!'-tul. iR 11E ] EY A10 38 (T3
USD  KEPLCR LD STRAT £&W KLS ARETE MACRO-ALC UM S5k USD IEM N A9 91813 0.38
USD  LATARD RATHRAORE LT Pk D-AE Clid Des-2-040 5 TEOGEE El& SES 1S 033
UED 0N B R LG - L0 RTEGIMARY ARET STR-USD-CAF 1 ES E5 W 155,70 011
USD WAN TURDSE VI PR H AL TARGERRISKN Lk S0 AF ] 3553 15109 1.3
USD  MERW N GLOBAL FubDS PLC -MESR GBLEDL ABSOLUTE RETURK-RALC R4 B 28 375 11545 .90
USD  SOURCE MARKETS L - MITI A SOURCE ETF-8 B 91000 LR 5.2
USD  TAGES MTERMATIORAL TUNDH ICAAEG-S0 CLURM SHS MSTITUTIONAL USD B 79635 R 152 o2t
EFR TAGES MTERMATHINAL MUKDS 04 ACCLM SHE BEIT M0 LUk 31 LRERL ] 000
USD hd IRL PR SORLTIONS PLC-MSC | Lka SF BDEGCSHEA-LE0ACE 00 a0 A% a5 S 14 1l 80
USE LR O SO LT IO PLE-MAE 1 USA & UC TS SHE & ET-arE 133 3 00 4¢.iuﬂ 56 1601
O T T
Luxembourng

USD AL PLATRUM W SYSTEMATIC AlPHA-SHE 41C-U-CARTALISATION 58 55 477 EEAE 0.1
USh  AGR UCITE FUNCS - GLOBAL REE BARTY CE S FuMi-Ad-Cap 11 405 &4 T ek 1501
LD FOCUEL fatan - bk GRADE BN L0 U-XA0E 3 O 31 e 3E4 0L 16 50
UL FOCUSED: SO08Y - MiGH GRADE LOMG TER BOMD KED U-X-ACT T ERL00 3T ek 30030 1000
UED e O Fignid £ 8y AL i anlOCaTd iR« pfh ubd-C &k Bl 300 £ i R &l EE (]
USD  LUSSRA-MARSALL WAL T BEMS S [5G AT MTRL TOSS B CAP-EDILAL ] 3 0 o0
UL LUASYWA-MW ESG MR WEL TOPS ISCTS MDe S 58 -C ARTALEATION T8 BE 31 BELED 0.12
Uil Lundvid-FLahd L0 AL [VINT LCTE MunDetud b CARTALIGAT DN 3 E4T 8) A B0 £ b6
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Valusticn in LSD

uUnrealized gain [e22) an

Futures Forward s %

Quantity/ Exchange Contracts’ of net

Deseriptian Mominzl Swaps [Note 1) BTEES
USD_ FLARODER GAW, SICAV - G AL T 56 WA CAVERGNED- [-C AFTAL B INIES T Eausd L
use S HRODER G, SICAY + 55 HRDE GatA WELGTON PR GR-5H L WIk-CaP T hoA i% B0 OFE I8 oM
ULh Lo Ly e B PubiDe DU bidie ifLS sk wiDEED, Tadc 18 FEL B 33T Mbdd LT
upe LN LG RO D WA - WD HIGE YILD (U F-ACC ¥ 13000 } AT BRDAD 1.4
USD LS L BOND SCAY « [MERG 20N CORFCARTES GuiDa TALE 1T 4361 G2 T8
ush LG DMIRG RS D0 DN RIS TulD . GAORAL BORDS USE}RALC ¥ heak O & T4 G3EE) I 46
Uk ([ I.l..n."‘l MDA EY MAKEET FluseD - I.I-EIZI u-ACC 2.0 T4 EJ 2E 001
TOTAL Lumémbaurg T s 07472 ELL )
Tatsl iwvestment Tasd, open s 1 AT DIRET 7147
Totsl LT STt her Ui in stcondanos wits Artice 41 (1] o] of Vis 3 mended Lumswsoun sw of 17 Deember i 10 184 457 588 7147

Derivative instruments not listed on an offical stock exchange and not traded on another regulated market

Whirrants on tharss

Canada
CAD  COMSTERLATIDN SOITWARE INC/TAMADS CALL WARRANT 110040 570 [T [T
TOTAL Canaids L 000
s ~nn
Taral Warmnts o4 sha e L 000
Toal Goar v ires | T LN s S0l il o an off el SR000 anthamge and ol 1ed 0n amatie reguolatod el il 0.0
Tamal Wk DresE | sl bs J53 44 BiEd 545
e —
Derivative instruments
Derivative instruments listed on an official stock exchange
Finandial Futures on bonds
UED S 10YR TREASURY WOTE FUTURE 15.0024 <114 0 31 840,74 [
USh ek IR TREALuRY MOTE FUTUSE 3006 34 b o0 2 13104 [
USD___ufLONG BOMD FUTURE 19 08 b4 800 813818 ]
ush S 10vR A nOTE PUTRE 1h of 24 =1 oh M 0 15 'L
UED  LE SR TREALURY WOTE NuTLA 3006 34 134 o 11 1188) ol
TOTAL Fis cind hatiined on Bosdi o7 1484 [
—— —
Finandal Futures on indices
Bk MR STONCE S0 IMDEX FUTURE 31.08 24 82 00 M5 457 81 oo
CHP  SWES MARKET BOEX FUTWRE 2106 34 16,00 £ 30186 [T
G FEEE 160 G0 MUTURE 2 i o624 ] 13 A Ak e ]
Sk OMG O BOOCTUIGH 2006 1.0 = 247 o0
(TE5.% WA AN MR Gl WAABIOETS MO FPTURE 21 06 74 1300 4% P00 =00
IFe Tk D FUTURD 130824 1700 Wl arhad [T
AGD S 200 WDEX FUTLRES W08 24 B0 2 BEL1T .00
CAD  SERTSN BOE TUTUSE 200634 800 18 58530 0ol
MED MG SENG I DEX NaTURE 210624 10 +14 TERLE 001
UED  SRPS D0 ER FUTURE 210604 112 D E21 8250 023
R
TOTAL Fisameiad Futuries on indies #i2 TRAEN 033
Takal D ties | A0 Urmens Loted on 2% oM s ST sahi age ¥k BE5. 18 0%

Derivative instruments not listed on an official stock exchange and not traded on another regulated market

Swaps and forward swaps on indiees

USD LRG| D0 TS AT R SO0 TRG D05 RIC FIAF ]4-0F 04 25 T EBY 3530 «11 ¥E4ED 000
USD  UESTMAC | DO £S5 RETIRN SeDEX FRS £S5 P 0 JAG0S 3403 0l 75

TOTAL Sveaan and forwaml swaps oo indices -11!!-2- L]
Wil Daier i | ASTP LTINS Ad Ftaell o 3 A OofT R0lad SR i 2l mend braded 00 3800 el P Pl i V45D {lE
Takal Dwrratide i uments T A105E .45
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Valuaticn in USD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
Forward Foreign Exchange contracts
Currency purehased/Amount purchased/ Currenoy sold/ Amount seld/Maturity date
[k 34§31 &0 b0 Ll ¥ Hibidd o 1062034 3 o
Chrl 18 SAE 300D L 2 TELD10 56 A0 107 05188 [T
GEF 2 553 1000 s 3 B0 145 65 BT 50 184 6] [T
1GD 4411 0000 [ 3 HEE 42648 HE2024 10835 [
us 212 14058 [ BED4FE00 1762024 B1E11 [
Ty 5024 1984 P 1402 1IRSST.00 B0 B 8151 [T
ust 4 a8 48 45 cap & 16 13046 bl ¥4 -10 37447 0 10
use T 401 635 8 B 15 158 BEE 5D 17 20U &4 B21.71 -00¢
uie FT Wi 1075 001.00 B0 4 METH [T
usl 4 BEn S 1R ikt 4§34 1aiat bl ¥4 oL -B1 MR =040
Ui SBE JET 13 160 BE8 18160 T 20138 [
ust 173 b Lh b5 a0 00 I R4 =) 1o0.id L]
Uil BT E2T 88 [T & 380 b0 0 ¥ B2 [T [
ush 291613454 Al 4 SEEA1N11 1A -|E 195 73 =0t
e [ [ 875 2E5T AT £ 48451 [T
Ut 14 202 11845 [ 13 130 021,33 ¥1.E202E B8 G558 83
sk 1 B52 59647 [ 1 30 £330 17620 17 83574 001
iUk THS S0 00 [ B9 587 24 TEI 0 2 50803 [
Sial gl a i e L1 10 2 G R 0 i
Use 1237 153 70 fus 1803 70000 1620 2112 [T
G 5140000 [ &7 8508 Trbi0M 14g.08 0
ugl i 4 18 Luf 177 300 4 bl e -3 Mg 010
Uil 184 166 84 [ud 168 400 60 A0 136 3% [T
Todal Porward Foregn Excha nge contrac 104 85451 Qar
Eath ot banks, o0 dura el snd sccats g st 7 MIIMAET Tl
Olbir sitets nd i Bt i 54034 L]
Tolsl ned savels. 270 5T AL lun_il.'l
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Statement of Investments in Securities and other Net Assets as of 31 May 2024

Transferable securities and money market instruments listed on an official stock exchange

Valuaticn In LUSD
Unrealized gain [lossh on
Futuris/Forward s A%
Quantity/ Exchange Contracts! of net
Dascription Nominal Swaps [Note 1) asants
Eqquities
Australia
AUl AKSPOLITD WV 101200 M ML .00
Al AMET QRO LF MLDGE LI WY 16 D180k il e B TE L)
AP0 AR GRIUF WY T HELO &) 41814 000
C1E] el ARETOCRAT LEEURE W ¥ i O 95 BRD 6 LE]
18] AT D NP S8 Ol 3450 )Y oA
vl A'I.IPI_ICIH HOLCHG S Wiy 13 7.0 2 9 .90
il BHP GROLF IO NP 1T 358 00 BoF 71531 0
15 BLUESC OFE STEEL WP AT M E51ES 00
g BRAMILET IFD Ay LA li_@ T E'.i.H- oo
ABD  CARGROUF LD NP 1 THE0 4 57154 0100
Al Clniwilie B OF AUST Ny B SEA O M2 WEES LK ]
AR :K“t_ﬂllmilﬂ p1TA Tl TIA0 LRl
AUl COLES GROUP U0 WY ¥ iR % & TR 0.1
1] COMFUTERSHARL O MRSFOST RICH 3 A Ol £ X517 LK)
D CELMPY T BIQ 484 TO1AT DAas
A DS KRV STARLID} £ BALOY 10 dtgal b.00
L15] ] ERDEADUR GRO P U MPY & Tk D T4 GRS T4 LK
Ll FORTESCUE D WP § TES. 00 153 #0017 LR
AR GODDMAN GROUP (CTAPLED SECLIRITY) &R0 00 00 47824 R
18] EFT GROMSF WP {STAPLED: SECURITES) 13 619 0 ¥ IE)5F 00
Ll IHIFRANLE AUST QRF RFY 1'-‘-!‘“._'?_0 Hii'i' 3] ool
Al MACOUARE GPLTD e 1930 14 B3R 0.4
Al MICEANE PRAATE L i 15 ik O h!!lulj LE
AR MIMERAL FE55 TD WY A 0 a5 A T) 020
Al MENAT GROUP STAPUD ST URMES 24 00800 3 36408 000
Al WaTL AETRALR BE W 18 TO0 O ITE BE Y48 LE]
Al WThi STAR RES ITD WY B 55 Ol B2 #E1AD 0.0l
1E] i) QRets UMBLD: W H-FFE o REY R
Al DRkGH [NIRGY BFY B TR Db S5 3. 3D LK)
el FRLEARA MIRERALT L WPy 16 5. 00 a7 71054 .40
Al FED WD LS NP Pl o TRARD (R
L1N] ] DERTAS AIEWAYS kP o 708 D 15 24781 DA
el Q8L W EGROUP Ay AQTT R &5 FiiAS ol
AlSl  RAMZEY HEAUTH CARE NPV TH5. 00 M 8007 000
N.:.__D RiA GROUGF LBATTD Wi 3 O e AYE R LKL
A *EEE'H'F'HU&’W 1 DI 0 IFI_D‘P"H‘ 020
Bl B TN IO il D Ny 1 7 Ol aTH 20340 0.0
15T CANTOY LIWTTD NP 18 115 0% LI R LK)
Aab STENTRE GROUF WP STAPLED WRIT 5 7.0 B2 71524 001
1E] i) S LMD Wiy 1 EIFE Maihay K]
Al SOVEN GROUP BLDG S HFY LRE A ) T E T4 LKL
arl SOhK PEALTHCAKE MPY T 10000 MR Ed .40
Al SOOI PATT B 00 MaTih ) P 81000 18 847 30 [EY]
15 SDUTHIE ITD WP 24 TAT O B 0118 LX)
vl FI'IJIEKLEE'!N [TAPLEDY 17 480,00 7 F58TF 000
AUl SUNCORP GROLS D MY b B 0 72 3187 [
Al TELSThA GRO LS (FD Mo 33038 O Lo a4 5] LE]
Al THE LOTTERY COFPOR P 13 il Oy A a08 Tk 00
AQD  TRANRIABAN GROUF STARLED UNES NPV 16 11500 ¥ 0880 002
Al Ty Veml DETA nabv 4 RET. O PN E L]
Al WICHITY © ENTRES MPY (STAPULD SECURITY) i 5.1'&.&} I} SEEAE Dﬁ
Al WESRARMERS LTD: WY E 172006 JEE V5124 0o
Al Wil ITRAD BKG CORF ki 18 645 D I I4AYE LE]
el WiSETECH GLOBAL T WRY BB 00 SE 9E1.28 ool
Al WD CAICE EMERGY GROUF LTD GIEW 125 15513 0
G WOODIICE ENERGY GROWF LD 3 In i B 887 48 [
WOD WORTHS GRF LTD MFY H‘H.ﬁ_ﬂ 133 E]ﬁ lﬁ
mir b A4 DTAET bAT
e—r—— r—
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Valuaticn in USD

uUnrealized gain [e22) an

Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES

Austria
sk TRITE GOk B AG NPV 1 R4 o B T e B2
Dok OMVAG KFAVER B 00 ¥ peASD 0.00
[k VERBUKD &G CLASSAMPY A5 00 ¥ (5485 [
[uk  VORSTALMNE A Wk £ (o 17 33651 T
__ rr— o
TOTAL Amiria II'I‘E-“ I\ﬁ

Belgium
[Ul  AGEAS Wi T 31 15433 0,00
[k AMKEUSER-BUSCH MNPV A E12.00 288 451,08 0.0
[k [La S OMERATOR Wiy 18700 18 BE0RT [
[uk  GFE BRUMELLES LAM hiFy 36000 ¥ 12156 000
Bk KBC GROUP MV MRV [ETI 1 D451 [T
Bk LOTUS RANERES Wi 108 FiFs L] [
EUR S8 DVETEREN KW WPV 10700 11 18538 000
BUh_ SOFIMA HPY 5800 11 157,15 [T
1L SVENEO0 LA piy A 00 e ARl 11 0i0g
[sh  UCHAY Rl B {33143 [T
T T 11000 FERITET] [
[k wad [ pily ST 114 00 FTNIEED [T
o s C7E o
i el

Bermuda

lat  ALCORUMEID[ASE 158 o0 ENET oid
TOTAL Bamwanda 45 15583 e

Canada
CAD 1S OUANTULE MNLS COM KPS R ¥ 5104 000
CAD  AGNEQ GAGLE MINES LTD COM N0 1T B10Ed [
CAD AR CARADA VAR VTG SHE WPV 1 DELOY 14 15151 [T
CAD  AUMENTATION £OUCH £ Col My 4 10k ol 4% 15508 LL:
CAD  SUTAGAS LPD COMMPY 141000 31 a3RAD [
CAD  &Br RESOUBELS COMMPY Yo7 5] (A7 [T
Cab  BARE NOWA DCOT IR HALIFRK C0M L] 3048 (L)
CAD  BANE OF MONTRIAL EOM MPY YT O 345 TOE 18 [
CAD  BARKCK GOUD O €00 NPV § 100 155 404 78 [
CAD  BCE IWC COM KEW 40200 11 74848 [
CAD  BROOKTELD ASSETM CLASS & LTD WOTING Skt 1§52 0 TE E10.79 08l
CAD  BEMOEFELD CORF CLASS A LD VOIDRG SHS T 00 134 05575 [T
CAD R D SUB VTG WPV T DY 14 #5151 000
CAD  Cal MC COMURY 1808 0 ¥ A0 [
CAD  CAMECO CORFCOM 11900 127 1970 [T
CAD  CaRADWRK NAT RIS ITD COM § TELGY A0 BT 164 [T
C&B ChARADN AT, BY CO D0k 2 EEN O J6) 12821 e
CAD  CamADWAN PAC KAWS COM RPY 49300 Wl GRS AT [
Cal  CARS[MAK TR ITOCL A b el I MR 000
CAD  CAmADWN UTRS DO CLA i DO 11 4§13} 000
CAD  CCLMOUSTHES IMC BWON-VIG COM KR A0 D0 41 6185 [
CAD  COMUJPERAL BE OF COMMERLE EOM 4 552 00 247 48513 0o
CAD  CONOVUS EMERGY INC €08 WV Trrd ol 158 S5E 57 [T
CAD Ol Mol COM P SR VOTHG SHARES € 111600 e 18178 [T
CAD  CORSTELLATIGM SOFT COM ST WP 11000 308 70030 (17
CAD  DESCARTES PriTEus oM WAy 515 09 7 55008 [
CAD  COLLARAMA W £0M WPV 1 500,00 187 73451 [
CAD  EREMENT FLEET MOGMT COM NPV 1004 0 ¥ kAl 040
CAD  [WERLA ihC £0M 1448 0 50 3001 [
CAD  [uii TDELA B O 15 12088 [
CAD  ENEUDGE WC COM P 11 44, 00 418 a0a 56 oot
CAD PRI (L OGS SUAATE COM NP 112 08 135 0E1EE it
CAD  FIRSTSERVIC [ CORP COM KRV 13600 M 4100 [
CAD  FORTE IE EOM WPV 3G 0 o5 BE1aS [
CAD  RANCO MDVADS CORF COM WY 1 00 0o 121 1654 06
CAD  GFLEWVIRON IMC COM WP SUBVTG Sh5 R M B2E4} 00
CAD  GLDAN ACTWVIWEARKIMC COM 25000 % S1LH [
Cap @REAT WEST LFTC O INC COM TATE B a3 YA EE [
CAD  WYDRO DRE INC COM WP 171700 & 45121 X7
CAD  la FRANCIAL CORP COM NPV 14 0 M 1I1ER 000
CAD  IGA FIANC AL INC COM PRl 008 0.0
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Valuaticn in USD
uUnrealized gain (o) an
Futures Forwarmnd BS A%
Quantity/ Exchange Contracts) of net
Deseription Mominazl Swaps [Note 1) BTEES
CAD  IMFIRRL OL U0 COM NDW 1 D O Ty arlon [17]
CAD  IMTACT MML CORF COM MR §TE D0 16) 20466 0
CAD  fushbalE MINES LTD COM NPY CUA 3 15600 &5 14113 000
CAD  KEVERA CORPORATION € OMN HFY [RE o prse [T
CAD  KIMRDSS GOLD CORF COM WPY B 84500 5% 58754 0ol
CAD  LOBLAW COS 07D COW 02 DY 104 74757 [T
CAD  LUMDIM MBahG CORP COM 15000 a3 ag1 §) [T
Cab MEGHSLINTL IRC © 000 KV 1 ENE 0 B iriRg 0.0l
CAD  MANULFE FINL CORP C Okt A1 O 154 BI040 UL
CAD WIS ENERG Y CORF COM N 17800 37 gl LR
CAD  MITAO WL CLA S8 1 3300 o N0 [T
CAD  WATLEE O €ARADS €00 WY 1830 00 155 E5E.27 [T
LAl WOATHLAKD POWIR I COM NI 115248 1w 161 060
CAD  WUTREM DR TEXLOD 153 5RO [
CAD  ONEX CORP SUBVIG 390 D¢ 17 1406 000
CAD  CFEMTET OO COM KPY [ETT £ I8 [T
CAD  PAM AMER SIVER COM hRY R 45 804 18 00
CAD  PREKLANDCOEF COM HPY 20000 1 08183 000
CAD  PiMIINA MPELINE C COM M Ty 108 DELD [T
Cab  Padh CORPCOG COM pR ] o ompe ool
CAD  OUGHECDR WCELE 5500 0 2054 .00
CAD  REGLOBALING COM NFY b o0 T L]
CAD  RESTAURGNT RRANGS COM NRY 161D 0 g 45104 [T
CAD  ROGERS COMMUNE ATIORS e 1858 00 &5 213.35 .61
CAD ROl b OF CaMapa COM KR T ol Slaaleg) o
CAD  SAPUTOINE COM 1 BE& 00 21 BIE) [
CAD  SHOMFY NC COM WP/ CLA B B0 377 BI0E) 0
CAD  STANTEC WE COMMPY SBLDY S5 B4 DE [T
CAD Sl LFE MML WL COM 3 OIE.OD 153 BIA5) [
CAD  SUNCOR ENERGY BoD COM MPY HEW 707500 288 574 76 [T
CAD  TC EMGRGY CORPORAT COM WPY 5 BiA.00 e inar [T
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i CBE £0 LD MY Al €1 83144 aol
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‘Valuaticn in USD
uUnrealized gain [e22) an

Futures Forwarmnd BS A%

Quantity/ Exthange Contracts’ of net

Deseription Mominazl Swaps [Note 1) BTEES
WP DbrMPL CORF P Eamn 0o 106 13754 ]
I OMEDR CORP WY B0 00 56T [
JFY ONO PHARMACEUTICAL WAV 1 200 0 7% 15874 000
JFY CRACLE CORP MRRR NPY o0 I [T
I ORSRTALLARD CO WPV B D O 167 501.75 [
JFY ORI CORR MPY B 10000 132 71755 [T
I OSATA GRS CO WP LT &5 Ak [
Y OTUKA CORP WPV 1400 0 HUTE (]
P OTHIES BLOGS €0 KV ¥ 00 B 51430 Gl
il FAM Rl FIC NTORNATION AL BQLDIGS CORF 1 i o0 et Ll L]
WK PAMALONE CORF 13 s 0o 111 81043 [
IFY RANUTEW GROUF W WY T A0 0 40500 72 0.0
il RICEUF MDGLC 0 L Ml & Do D0 A BTR R oes
I REWESSS ELECTRORIC R 1 B0 147 SR T [
JFY RESOHA HOLDINGS MPY 13 D0 0 a2 TS [T
Y REDH CONPY TR 20 a3458 [T
I ROWM COTD Y 1 00 0o 4 52003 00
JFY SE MOADWGS INC KR 1 00 O M 18821 000
WPV PCRLEN HOLDING § 0O NPY A0 i) [T
fLi SO CORp ] 11 26100 000
P SECOM C0NRY 1100 O 4 40007 .01
il HEED FFRON L CaF Ry 1 3 o o 045D 000
i HIEELI CEHEME AL Wi 3 3o O gy 0J0g
I SIKEO|HOUSE WP 31000 B EI5.18 061
il VN & HOLDNGE MR 11 i 15 Sr2E L
I GG mOLDIRGS CO LD P 1 Bl 15 1E&51 [
JFY SHBMADTY CORF NPV 140000 M 24 1ER 000
JBY SHBMAND N KFY A0 0 B 05184 [T
I SMmeETSU CHEMEAL KR BB 365 13401 [
JFY SHONOGIE DO Y 1 300 0 58 73521 [T
I MELDO CO 0D NEY P B 881 [T
fLi MU FHARCLL Wi Pl 1] PhBARY 010G
P SIC € ORF RV Jo0 0 150 45 140 L
Ll POFTRAN K CORF RFYV 14 fie 0 178 Shas LE
I LOFTRANY GROUF O Wi § 500,00 HIE 4E1 ER 0
JFY SOMPO HOLDIMGS BC WP 4 B0 103 55225 061
il SOhY GROUF CORFORA M/ B Ol BT 006
I LuBARY CORPORATION NPV Il AN [
JFY SUMCO CORPORATION NPV 1 7000 5 50462 000
JEY SUMEOMD CORF WPV 5 B0 150 B21E5 [T
I SUMEOMO ELECTRIC MRV 4 DO £ TEA T [
JFY SUMEOMO METAL MNG hRY [ £5 56518 090
Y SUMEOMO MITH P WY ) A5 PT00E [T
fLid SUMEQI0 LTI TR NP ¥ T o B OTreY L]
IV SUMIOMO BTYRDRY WY 1 4000 43 panEs 000
il HURTORY BEVERAGE & WPV To ol Fa LA ERL] LR
il SUTUCE keOTOR COM NP & A0 b 104 ¥4 08 L]l
I SYDMD COM NP 3 by 0 53 15109 061
il TED FOLDINGE NE R 3 T ol ab AT L]
I TAEDCOR NRY [ ¥ #7130 [
I TAKED FHARMACEUTI MPY & a9 0 324 IEIEE 0.0
IV TDK CORP RPY PRI 1 1150 [T
J TERMMAD CORP WEY 7 000 0 LTS IEEl] [
Y TENC WP [ 18 2E0.21 040
I TOMDCO D MY [ 18 528 [
il TOKI0 MESANE HLDG New B B0 00 M 0334 0
i Dl [LE TR WY ¥ s (s a1 33581 [
P 0KV GLECTRON RV 80000 535 01543 [T
i a0 R 0 Wi Pl ] & BE) 02 010G
I 10K Ok R 3 Mistooh 3 XA [
JFY_ TOFRAR MOLDINGS I ki [FT 1 07458 [
I TOREY MO NE NPV ¥ 20000 3. 00044 Bo0
W TOTOLTD WP 50 D 1 45633 [
WY TOVDTABNDUSTRES NPY B 5 Mddd ol
H TOVDTAMDTR CORP WP 7 Dod g 1390 G188 [EH
JFY TOWOTATSUSHO CORF P 1100 BE TRRO9 ool
WPV TREND MESD L WPV Sy M HIEE [T
S UNEHARM COR NPV FRL T 67 apdan oo
T WRST sk Raaidar ki 3 At a1 43518 aol
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Valuaticn in USD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseriptian Mominazl Swaps [Note 1) BTEES
Y TAKUAT HORGHA LD RFY 1100w T 0IE.7) (1]
Y rAMakA WOTORCO WPV & B0 a4 a10.17 [
i abaal O wCnbnGs €0 Wi 1 Fijwh o i dfd 10 [
I YATERNS DLEC CORF RN 1 4080 £ 53 33400 .61
Y OKOGAWE RIETHE NPV 100,00 W8 000
JM . TG0 eDLB®GE £0 LTD WAV [ 1% BB 81 [
I TOT0 NG WPV 510 D 12 1H0E] 000
TOTAL fapaa M) 357 TIEAT 103
Luembaung
(1] ARC [LORMITTAL MASMOET STOCE SMITH T EES OO B IR 38 o0l
[k EuROPING SElNT EURG D TEE. 00 A1 1115} [
Eub__ TEWARISEA L] 3 BSI O a3 84138 000
PRULC CER L UL i
— —
Magau
MED  LaWBE Cliha LTD W00 01 ARG T s M SDEED [
TOTAL Bacsn It'm_ll GE
The Netherlands
Bisk_ Abh AMED BAHK bW DR LACH BEF S5 3 had B ¥ Tk 4 0.6
[k ADVER NVEURLD] 11803 151 7718) [
LS AleCaP BOLDmGY Euks i 1 GRG0 107 434 14 LE]]
[l AZ0 WOEIL WY DUk SEP0 S ROV SUTy 300 65 382 §) 061
[uk  ARGEN X W EURD ED 33400 115 83551 [
EUR ASKINTL WY EURD DS 16100 188 35515 [
[Ul  ASMLKDIOWG N Bkl 09 3100 2007 MEESE 0
[k ASE WEDERLAND WV EURL1E B3O8 £ M) 54 [T
[UR_ BE SERNCOWDUCTOR fURDG 406 O [T [T
Tk EURDRINT CUsl &) S16.00 o Eana2 0.1
[WE  EXOR WY B 51000 57 21 [T
[uk  FERRARI WY §R0 O NEWD BT 00 1Te 1aEEE [T
flsh_ FEBROMAL € Cum 01 3 i 0 114 43008 [
[k WIWIKDW WOLONG Dk E B4 00 54 005 [
Dk WEwWEKEW NV EURY BD 14 0 [T [T
[k IMACD W Tk 18 18500 a) 13580 000
[k WG GROEF WV Bk O 17820 00 JIE 621 2F 043
EuR_ FDE FEETS W Ukl b1 A17.00 1815134 000
Eek KO PN W RO 16 18100 B ¥ 162 [T
Bk KORRELUGE AROLD BRSO 5 lad 0 155 I7EER [T
TR KORINELUGE FRILES NV EURD 20 4 1 00 18 03178 [T
fuk WM GROUR RV EURDIY 148 0 bk 1850 00
[GE OCIMY RURD BIT.OR 17 35867 [T
Buk PO MV fURD OGS 18600 P HTIET [T
sk Qiasil Wy RS CURG G (POST B0V SHE) 1k B a4 38410 [T
D5k RAWDSIAD MY BURD B 61200 3 15634 [
17 ETELLANTE N W OO0 (ki G 11 i 6 N1 (L)
[sh UMMEESAL RS GR CURIGO0 4 182 O 135 95 16D 0.6
[k WOUTERS ELUWER EURD 12 135000 214 201.5% e
TOTAL Thes Mt cands 5 B AT 0.55
News Zealand
HID BAUCKLAMD NTL Wi Ta% O ¥ roria 000
MED MDA & BT WD N 3 bii oo S EIREE [
NZD _ MIRCUEY WZ D My 5 &5 O 22 484D 000
HID  MEREAM ERERGY LT NP ) 2 EERD 040
MID  ShARK WDW FEALAMD NPY A O M 214.13 [
AlJD  XEED USATED WY 753 D3 £7 BT EE 001
TOTAL M Toaland 48 SEAT L]
Neorway
HON_ AEEREP ASS WOK] 158000 a2 51185 [T
MOK  CMBBENE ASA NDKI2 S0 4 30D B B [
WOK  EOUSeDR ASA NDEZ 50 4 71400 135 4596 [T
WOE  GEMSIIGE FORTEA O] RIS E o M55 [T
NOE  KOWGIERG GRUPETN ROKY ] a5 26008 0Jog
HOK WO ASA WO K7 S0 TANLOY &) 47175 [T
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Valuaticn in USD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominal Swaps [Note 1) BEEES
NOE___ WORS AVDRD a5A NOLDRESS (351 & 1I550 (1]
HOK  CROUA ASA NOTE IS P RCR ] DAY 000
MOE  LALMAR ALA WOKD. 1S o kTR 0.6
MOK  TELEWOR ASA ORD HOKR 3 T O o M1LES .61
HAK  vRRA NTEEMATENAL HOKT T ;Ew T B 5-! 01200
M A1 AT Er
— —
Peland
[k MBS S.a CURDGOI S100 14 04 [
Portugal
Tk EOF EWERGIAS PORTY EURIFEGO) 16 B 0 b7 408 33 [0
[uk  GALP EMERGLS [R1-8 1 ¥ o o 18314 [T
[k ACRCINEMD MARTIHE DRl 1 E63 0% 33 b Ep [
TOTAL Bomagsl EE L1
Singa pore
SG0_ CAFTALMND BVETM WP 16 A0 X i1Ad [
Sl DA% GROUF HLEGE G0 10 Sy G 281 181.11 (L)
5D GINTRG SnGAPDAE UD P 36 L6 0.6
USD  GRAR RLIGS UT0-C Db LD D000 €L & 10 306 0 37 B81.00 000
fab  KERML LD B B 0 b LR 000
160 OVERSLS-ChmelSE B NP 17 187,00 185 64107 [
USD  SEA D ADSEACH BIP OMDCLA SHS 1 0o 0 178 PEA DD [
S50 SEMICORP WDUSTRE SG00 25 (POST REORG) 3 300 0o 12 42457 (]
$G0  DGAPDRE ARUNES MPY T 500 D ¥ EER2 [T
SE0 G APDRE DOCHANGE SG00 T A VO 8 55156 [T
$60 G APORE TECH ENG WV 81000 5 b [
1 HNGAPDRE TOLEC DR N T § 0 O BY 4R 52 0.0l
$G0  UTD OVERSEAS BAMK G0 B 50000 a8 06170 [T
SGE_ WALMAR INTEINATONAL OO 1) 100 6 313180 noo
Tom Singasere L0 s 7]
Spain
fui afcitma ta fuli 167 G 13 hEd1d .64
TR ACS ACTRMDADES L0 EURE S 103700 o5 B 515 [T
(111 Al fu S fUR1D LPCH] A2 el ULl
fisk Astabliad A &Rk ks i 34BN B 1h4 TEA 34 b4%
Disk__ BANCO SANTAWDAK 55 EURD SOREGD 4 03000 441 01118 .45
sk BEVAELEVE. ARG DURD 4R 0TS 100 Fgaw LR
[uk  BEO DL SRBADILL Db 128 34 TEILOb 51 (5501 8l
[uk_ CABGABSME S& EUR1 1 05500 12 5801 [
EUE  CELLMEC TELECOM 4 EURD 35 155800 91 19183 [l
[k [DF REWOVEVEE S ERS 1164 0 M EAL TR [
[k EMDESA S& EURY.2 1 T 0 M MEAT 000
Bk GREOLS S8 fURG 75 {CLASS AYFOST SUAD 110500 17 365 Bt 0
fuk IEACROLA fa fURD TEPOE fubDAtin PRI N Al ) e
Bk IWDNTEX Ewbd 01 (FOST 95000 5 71800 170 WEES [10]
fuk  REDEIA CORP A TURDS 1m0 FEALFEL] [
[ek_ REFEOL da Euki B1ided i it 34 6l
[k TELEFOMKA SA EUR1 461700 114 51137 o0
PR FET E
Sweden
SEE ALFA LWL AR NPT p ] 1 TeAR LE]
SIE  AfLA ARLOW SER'EHRV (ROST SRUITH 5 410 00 158 314 38 [T
KK ATLAS COPCOAR SRAMPY (RDST SHIT) 14270 27262239 [
HE AL COPCO AN SR ENFY FOIT LT S416.00 1 GIEFD o
SEE BEUERALT &8 SER'EWFY POST SHIT FiNLOY M a1s8} [
SEE  BOUDEN AR NPy (FOST SPUTY 153000 51 4E5.27 0.0l
SEE EPROC AR SERAWRY FOS SPLE 188400 T3 G405 [
SEE EPROC AR CERY NP 352 00 44 BELE] [
SEE EOT ABMFY 101600 [ RILEE X0
SEE  ERICTSON SERE MR 14 5700 B BI1ES [T
$EE  ESUTY AR SERE WA 103460 1 a8%0) L]
SEE  EVOLUTION &8 WP 6D DY ) 12727 [T
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Valuation in LSD
uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominzl Swaps [Note 1) BTLEES
TIX  TASTERHLTS AB BALD SUR WA (FOST SPLTY TET: 00 BI040 [T
SEE GETWGEAR SRENA [REET) 0 100 000
SEE  WEWRES B MALRTT SR ENPY 3 0¥5 0 53 55450 ool
S0F WDGAGOM AB SERE N (POST SRLT) 10§71 0 11§ 62102 nae
SEE  WOLMEN AB SERBHPY (FOST S9LT) 5000 0 EELA4 [
SEE  HUSOVARMA A3 SER'FRFY 170000 14 2241 000
SEE  INCRETRMARDEM ab SERC WAV AT1 00 rasdg) (L]
SEE  IMDHISTRMARDEM AB SERAWPY TEE DG FIRLTEL 040
SEE IHCIERALE A Wi 1 4. 0 3 B4} G100
HE INVEST OB 28 SR WV GROAT SAIT) Tha0s 1% B1Red LR
Er_ LATOUA WVESTRMENT SE0M WA (FOST SRIT T 00 1 311 000
11 LIFE O Al SRR IN P (POET SPUTy 11 0 o B L]
He LUMDECEGRORITAGEN SR WY YEg OO 18 oD g 000
SEX__ Wik WOUSTRER AB SERBNFY (PO SHLT W70 42 1280 080
SEE  SAME AR MPYB 1550 0 5143 040
e LAGAN AN MPY B 1 0540 17 E5148 [
SEE  SARDAE AB WPV {PDST SRUTH 5 BTS00 171 36786 [
SEE  SECURITAS SR BRAY B0 6T ES 000
SEE fARD EMIKILDA BN SERCA MY L1 117 48081 o
SEE  SEANSKEA AB SERRAPY 178000 3 054 [
i an mEANRY 1 BT8O0 0 TE .00
e P NS CRLAULOES SR WP PR Y] e ool
g UL RIKE M Aich LCKA NP D) & B0 T 014 ol
b1 SWEDHANE AN ST A MY 4 55 0 e JhEAd ]
e PwiDife ORFuss BICWTTRUM A8 NP 1308 00 2 ayg I 000
SEE_ TELED &B GWE T4 11 BI04 0200
SEE  TELMA COMPANY &8 NPY 11 T 0o o 41827 000
e TRILLEWORG A8 S{R‘EFRiIV A D M E1092 [
SEE  VOINO AR SERCS WP (FOST SPUT 1 18 0 3 @ (B
SEE  VOIVD AR SERRWAY POST SHIT 71400 120 178 [T
Wi 73md 7 55 [

i TR

Swil ez edand
CHI &BE U0 CHFD 12 (REGDY B0 0 A5G 077.07 [T
CEl  ADECCO GROUP &G CHIG | REGDH 3700 B4 51 [
CHF  SICOM &G ERFOD 108G 0 108 810D (1]
CHE  SWOLTA &G (IS EEGDY 55500 [T RE] [T
TR BACHEM HOLDING 5 CHFGD (R EG DHGUa0s 17802 16 (1 84 [
(118 BALOHE-BLDGY € WP G bR GOy T4 02 LAl e 000
LBl BARKY CALLERAUT &G £ MG 6 REG DY .o P tH B0
Clr WEW A L2 5 11900 Do B0 R 010
Clel  BOE CANT VALDDISE Cial 168 B 1% 4140 [
CHI  CLARSKT CiFIL.TE 1120 17 83020 [
GBF  COCA-COLS WBC AG ORD CHIE 70 [ETA 5 11N 040
[l Do NEMENE W AG [URGGE 954 0 10 PEAEE [
CHI EME-CHEMR PLDG AG CRITLD HREGDHPOST RECON) o W EILH [
CEl  GEMERD CHFD | OREGDY 178D 0 12ET7 [T
CHE  GMMIDAN &G CHEID 50 1 13195 [
GEP  (GLEWCOHRE XSTRATA ORD LSDOY 55 180,00 1 1L (17
TR HEIVETIA BOADING CHio 00 FEGO) POST SURD 177.00 1 TEEST [T
Cir HOLCE 110 CHEZ @AEGE) T o 0 41 k15 g8 (L]
Bl Sl BADH GRUFH CRITLED RIG0 1 6% 0 B 1) 051
CHP KUTHRTBRAGEL INTL € HE KRG OGP F1-5000) TG00 T AE) 1) L]
Cial LINOT &SPy GLI € HF | DRl GO I, O LACT Pl 0.0l
CWl  LIMDT & SHIUDNWGL PTG CERT Chl i = 11 B44.55 000
ChP___ LOGTECK ML CHID.IHREGE) FOSF Sl S30.00 81 5§21 ool
Ciel  LOWEA GROUFAS Ell1RIGD) 400 D 37 2ebEE [
CHI WESILE 54 CHIG IGRIGD} 14 T80 0o 1 512 60527 0.6
CHI  WIPMARTIS AG CHID.49 BEGTH 10 BOk O | 5l 72005 [RH
CHP  PASTNERS GADUF WLG CHID DI {REGD} 11500 155 07558 [
CHF  RCHEMONTICE [N} CHE 00 REG)SER & 1ETEOY 455 70117 (35
TR ROCHE BLDGS AG CRF1HIRY 14500 & £1182 [T
car ROCKE HLDGE AG GEMUSSCHERE WPV 3 T O L S e 0.0
ElF_ LANDOT GROWPAG CHEG.0Y 11 0 A Staa} 0.0
CEF SCHINDLER-MLDG AG € WD S GONPOEE LU0 11800 LT 0
Ciar SCHINDLER- HLDG AG PTG CDAT Ciftr [SROST-SND) oA 02 PR Y bl
Col S5 LA Chi i T 0 T2 62650 [T
CWl 555 GROUF &G CHTEB.0A 1 TER Oy M MEIE 000
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Valuation in LSD
uUnrealized gain [e22) an

Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominzl Swaps [Note 1) BATLEES
W SWAAG Clh.ol{RG) [y Tl eb (]
Cl_ SOWDVA ROLDIWG A CRID.0S o 00 BA YE128 [
Erk ETHRCROELECTRORICS EURT. GF 3 BTE. 0% 159 DEEES D
Cwul STRAUMANYK WLDG Chll 0 (R GDG (POST TR} SEA Ol Tmmz L]
CHI  DWATCH GROUR CHIDASREGE) A0 00 1E 43400 0w
THF SWATCH GROUF CHFZ . JT{ERY 1 5 O LR LKLY
LB SWES UFE HLOWG CHIS WREGEY 15800 108 55520 0l
CHI  SWES PRIME SITE CHEIS D (REGL) 00 B0 EI138 [
CHP SWES BE 4G CHITLID 1§81 0 101 ¥ &0 UL
Cef PWELCOM &G CHFHREGDY 13 00 T2 EE R ool
€Wl TOMINDE &G ChTS (RIGE) MO0 11 (R140 .60
Chaf 15 GROLP CHig 10 REGE) 17§ i i .00
Cll waAT GROUF AG DRI 1D 145 00 T Hopal 001
Chl  Tuketh INSURARCE GRE CRIT D R 4R G144 [
: B -

United Kingdom
G 31 GROUR ORD GG T3 Pl 162 91508 002
G AbsiAL GROUF ORD GERD 001 1484 Ol 1 %0 n{-l
GBY  AMGLO AMERIC AN WSO S4585 £ 755,00 HIE 3007 [
G ANTORAGACIA DAD GRM DS 117800 B (R5A4 [
i1 ALHTLAD GROWF OhD GEM 1) 2352 E 1]'63]_0;4‘ LK
G ASSOCD BRITMO00S ORD GEFROSES 1 70000 55 106D ol
GBY  ASTRAJEMECA DGO LSDO.23 & 280 00 1 285 15D 0.4
GEY  AUTO TRACER GROUF DRD GIFD 01 4 a0 4 h15ae 090
GEY  SyTWA ORD GEPD.JY 14 BES.0U B GIEAE [T
GBP  BAE SVSTEMS DRD GRFO.02% 16178 02 260 65 14 0.
GBY  BARCLAYE ORD GRRG 33 19 367 0 133 35417 oo
GBF__ BARRATY DOVIL OKD GEFD1D 51500 M s1E4 0.0
G BERKELEY GF MLOGE OFD G306 33 1] e ILET 00
GBF B ORD Ligie 18 B9 b O 454 1L T8 [
GBY BT AMER TOBACCD ORD GEMD.IS 10T N 52)EE [
GEY BT GROLP ORD GEPD DS 37 BB 0 B 62434 [
i BUNZLORD GEAOITI4385}Y 1 m T XETEE LK)
GBY  BURBERRY GROUP ORD GEFDDDOS 101000 2 5000% [
GEY  CONTRICA DR GRPO.DE| 72855 1652200 £ 75811 [
usp £ 00 A-COLA PURDRACE COM EURD .G B O T1hIEIE 0l
GBY  COMPASS GROUP R0 GAFY | B0 5 OT000 251 214.27 [T
GEBY_ CRODW INTL ORD GRFD 10806758 [ ¥ REAL 0
G CAAGEO ORD GBRG 2 101108 11185 0 151 WE Y 0o
GEF_ DNDEAVOUE MNING P ORD 500 01 00 e .00
G B ALC ORD GIFG312Y 1RG0 g1 25144 oot
GEF  WALEDIN RLE ORD GRFY X5 33 3p. 0 13 210,03 [
GBY  ALMA DAD G B G 195000 55 45613 [T
GEY  WARGREAVES LAWSDIDW ORD GEPD 004 300 1 BBS.0 11753 00
LB WA PrARMACIUTE ORD GEFOID ;;‘;3 TE SRET BE
GBY  WSBC WLDGS ORD USDD S0 REG) 100 T D B0 21774 [
GEY  IMPERMAL BRANDS PLGRPD.10 441200 105 03250 [
G INFOIERAL FLE EIEHEDHH&WI T Faiy O T 22R0E ol
GBS INTERCOWTL MOTELS ORD GEPD, 70852 1302 £37.00 B4 18780 [T
G INTEATEE GROUP ORD GRFO.DI 2800 51 BE1AR 0l
GBY D SPOIRTS FASHION DAD GRFOOOSY 17 11600 37 0 050
GEF_ KINGIEMER ORD GEFD 157142857 § 85100 PRI .40
G LAMD SECURMES GF DRD GR A 108IA040L 3 Ths 1 30018 0.0
GBY  LEGAL B GENERAL GF ORD GERO.00S 31 b O 101 500 6% [
B LLOYDE BAR NG GF DRD GEPOLT ]H‘bﬂ.—b} !!._2;44]- BE
GBY  LOWDON STOCK BXCH DRD GED DES A0 1 3400 00 172 96137 0
B WL ME ORD GRF.05 14150 0 ¥ 810 b0
i MILRODSE P DT FLC DRD GRPO.I2EST 142 T e A PR ED LK
GEP MK FLC OFD EURD 2AP0ST COKS 11200 £ 154.04 000
G HATEONAL GRD ORD GEFG ) NI T8 15 5.0 25 BT AL 0
GBY  WATWEST GROUF FLC ORD/GEF 10069 30 784,00 121 4E168 ol
GBY  WEMT DFD GRPULED B0 71 7168 0l
GRF FEARSON ORD GRFDIS 1 5 O 4 0811 0.0
GEF_ FIESMMON RO GBFO 10 1 B4 00 3 g254) [
GEY PHODND GF HLOGSE DRD GEPO 1D RSO0 FRFLLFE] 000
GBY  FAUDENTIL ORD GRFY 05 15 134 6% 143 GO0 002
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Valustion in LSD
uUnrealized gain [e22) an

Futures'Forward asa%
Quantity/ Exchange Contracts’ of net
Deseriptian Mominazl Swaps [Note 1) BTLEES
GEF_ RICEMT BINCK GAP RS GRADID BT S TR "Bk
1 FELE PLC GEFO | &4 § R 00 A3 THORT s
G RN TO0L bl R0 Siko 01 i3 Yin od BY 13&%1 BB
GE RO TWI0 ADGEHG 1 soiace 413 pwsas v
i ROUES-ROYC L MLDGS ORD GBPD .10 dd BT8O0 258 TRAOE L]
G SAGE GROUF GEFOOIET 1948 § AR O T LA [ L]
GEF  SANSBURYH ORD GRFG.2E5 1 428 § BE O ¥ 03435 000
r SLHRODERS PLL DRD- GARG 0 d Bl ) IEET LR
GEF_ DEVERM TRENT ORD GEFD G788 1 i O i S04 5k LR
GEF  SWELL FLC ORD EURDLGT T 14700 | 222 266D 0.13
r] SRMTH B MEFHIW R0 WED0 10 AR [ B 515 &R oQl
G santed GROUP R SRPGITL 18T d) #1330 LR
B OPRAGZARED DG D80 GRRO TEET BOTRE 418 05 &4 LY .61
rl 2 S35k AL OFD ARG A5 A0 00 17F 8001 ) o
G fanfrakd Chaltikl b ORD pibd 20 11 g o 107 B S LE]
GE  TALOA VenPLY DAD Gh0 51 T s o0
i TESCD ORD GRFGDEXI 113 IT 154 D 147 11851 [E]
G MADVTR HE GRD GEPDOYITT § Yig b ¥ S04 [ E]
Dl WREVER PUC DRD GEPOONE 1 TS O 41E 570,77 .08
i 2 UNMTED UTLTES & DRD GRFOD.DS JBT2 00 a7 a5%5§) LR
GEF_ VOOATGRT GROUP ORD UID0 T0SSIIAPOET CONS BIE G O 118 MAAEF ]
GEF  WHIRRLAD ORD GEPD 76757285 1 036 O HE5.11 0200
] WeiSE FLC CLS & ORD GRFOD.OI 3 3. 0% M F5TAY 000
i Witk FLl DR Gak 10 § ol o0 X E 001
TOTAL Uinchedd 1} 4060 000t 1.8
i —
United States
CAD  RROODKFELD SEMEWS CLASS & Oy WOTNG SHERES 5 D) (0 |5 FEE IR [
TOTAL Rt States 15 TE13% 60
Taual Fguites A0 A5 B 500 048
Certificates on investment funds
Ireland
uLh STaR COMPAST PCAIEE DNC ORIRETID 0 MOTE DML o oo 25 NE il Dl 00 £4 47 PEE L0 £.13
et ettt et S— —
TOTAL brilsined B4 433 5500 8.7
Teksl Corbificatod &8 awilment Fasd e ATE RS 4.1
Certiticater on commeditier
United Kingdom
Ui L AGA DRCORA G ETC CMC I COMPRETE USD 16-FRF 1k &5 00 T B 487 EF 018
TOTAL Uniad 3 8 AATEN 038
— —
Toks! [arblates o0 comwodits T Fur AT ER 038
Investment funds, dosed end
Canada
CAD  CARADWN APSATMEMT FROF REAL ESTATE VI STREENT TRUST A0 O 13 BA7.33 0200
CaR RIOCLN Pl ESTATE MVESTRAENT TRET S O £ 875 1§ K]
TOTAL Lanasls B OTLTL A
I E—— ———m— 3
Singa pore
S0 CAPTALAND ASTENDAS RET- UNES REAL ESTATE WVESTMENT TRUST 11 Tomon an gens? [
E[I CAFTALAWD MTEEP.IJE COMUEERCISL TR REAL ESTATE WY TRLET I8 53 O ‘ﬁl&:l! 010
TOTAL Singaiete ¥ ITTAL L]
United Kingdom
] 23 SR G0 D RET B 03 Ok T G1E O (L]
mumw Tk 01504 .4
—_—
Tot ! e trmvie vt T s, o ovieiad sl AT 81508 0 5k
e ——————— — —
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Valustion in LSD
uUnrealized gain [e22) an

Futures'Forward asa%
Quantity/ Exchange Contracts’ of net
Deseriptian Mominal Swaps [Note 1) BEEES
Rights )
" ALETEM Sa BGUTE D08 ETTT ETTT T
— —
TOTAL France 2 085 000
United Kingdom
GE? _ WATEMAL GRED PLC RIGHTS L 06 34 § BT 00 14 90877 050
TOTAL L actad Kingide 14 W77 0.
- —
Toui Rights 15 91543 (L]
Trensury bills, ero coupan
UsD
USD  ALEMCA LNAED STAFES OF T8 & 00000 13,6733 11 6 24 & G0 (10 O B 5000 (4624 [
TOTAL USH B ¥ 4534 0.5
e o L
Teotnl Trasduiry Bilki. Ber eougan B b A8 34 b
Tkl Trarafra Bhi fiscan G ind maney masioel ol rumen bl inled &a Bnanlios] oo ascings 175 ShE AT AL o
T ciaer 851 & Al bin. 5540 ARanGy markel inviroment fraded &% 8 nalies regalited sacuel
Treasury bills, zero coupon
UiD
USD  AMERICA LNTED SATES OF T80 00000 15 68 13 1006 24 5 BAD Dl 0 5 855 050 L
uEp BAERICA i D 0 AR 65 OF Tl O O0D0CP. 100 3 )08 0 24 PO FO0 GO O 0587 TN0ED i1
USD  ALERICA LNAED SATES DF T8 G 00000% 186 14 17 10.24 § 480 00000 § 239 ahLa ]
0D OO0 B 00 1413 00 14 B &R0 00O 0O n-.ﬂ::lrh e ]
TOTAL USD A% 294 30851 4.4
——— —
Toksl Trasaury ik, rero cougan A5 254 W81 4.%0
Tata! Transhars s yeecatrifet el Manery it 9t iarme i draded an anotier sgulated ariet 13 224 5351 4.0
Other transferable securities
Rights
The Netherlamds
DUk AEN AMED BANK Wy RIGHTS 24-FRP 1534 00 TAI5N2 000
Bk FERROVIAL SE{STOCK DMIDEND RIGETS 05 Gh2d 100 #5150 L]
EIFh WM GADUF W (STOCK DMDEND) RGHTS 110824 1 485 00 3 ¥54E 000
R UMAERSAL MBI GROUP{STOCE DWIDEN D) SIGHTS G 0k 4 4 30 O 1 30 a7 [
TOTAL Thes Nathoriands A 41250 020
—— — — —
Tatai Rigats A dxasy L)
Tarkal Ctiviar et sl St AR s 8 0115 04
—— cLMR L — —

UCITS/Other UCIs in accordance with Artide 41 (1} e} of the amended Luxembourg law of 17 December 2010

Investment funds, open end

Ireland
USD  AMBIEWTA X ALFMA Tty De AL CLAS G55 U2 WEDGED LED 171634 3 e 1IEE 0030
[k AT HEA X A AMBIHTA X AUPA FUND - A CUsf- [UR T Tiddk B A4 0,90
USD  KEPLOR LPOID STRAT IC AW KLS ARETE MACAO-ACCUM SHE.0-U5h 51914 TE00 03764 0.3
USE  LAZAKD RATHIADHE ALT FlubvD- AL CUd S9E-2-05D 33 758,05 3 B0 17807 038
USD  LOOOR DM RL FLC - VXD RTEDEMANMN AEMNE STR-HUSD-CAF 11 dB 18 | 807 432.1% 018
USD WA MuhDS W PLC-ARS N AR TARGETRISK-8 - SO-C AF DR 157 63 N6 Bl g8 b 1.7
USD  MERAN GLOBAL FUhDS FLE -MER GBL EOU ABSOLUTE FETURN-RALC 71§ T02 51 | S 21504 nir
$0 fOUACE MAREETS PLE - MIC ) i SOURCE ETT-4 _Da§ 0500 D1 D3R Lhi]
YLD TAGES 8TERMATION AL TUME I ARG AL CUM Sd WP UTEINAL UZH abiried FETET Y
TRGES MTERM ! MCE M SHE ST 1D f R 085 5 51078 LB
El}_:-ﬁ E,_F;s:r LT IONS PLE RA 5T h;&-‘.ﬂ'}.ﬁ-h’.ihict BET T3 00 134 mv;"' 0 L]
Uil BEREN b [ O LUT RO HLC-MSCT0EA & ¥115- P o STl 31 B0T o JPQ o ] & i)
TOTAL bredand 150 671 Teaks L]
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Valusticn in LSD

uUnrealized gain [e22) an
Futures'Forward asa%
Quantity/ Exchange Contracts’ of net
Description hacminz Swaps [Note 1) BEIETS
Lunembourng
WAL Aadns PLafmipia b ST iuahsd aifisdmt 400U seifaLifalidn 18 Tt B M 34 0,36
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UED  SCHRODER GAM S3AV < S2 HRDE S0 WELGTON PRGR-SHEL UEDCAP 43 Figde § 404 484 30 [51
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Tatsl lwwsnbmesal Tasdi, o pea s Tod 443 3TEAA AT
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Derivative instruments not listed on an offigal stock exchange and not traded on another regulated market

Warrants on thanet

Canada
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e — —
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Tiatal WS Ia IS I0 S0 30 314 GE] bl
Derivative instruments

Derivative instruments listed on an official stock exchange

Financial Futures on bonds
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Financial Futures on Indices
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Valuaticn in USD

uUnrealized gain [e22) an
Futures Forwarmnd BS A%
Quantity/ Exthange Contracts’ of net
Deseription Mominazl Swaps [Note 1) BEEES

Derivative instruments not listed on an official stock exchange and not traded on another regulated market
Swaps and forward swaps on indices
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Forward Foreign Exchange contracts
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2023 31
Lux
2023 31
455,749,524.52 65,992,531
5,614,896.78 813,037
461,364,421.30 66,805,568
7,140,692.16 * 1,033,972
1,266,536.93 183,395
9,519.62 1,378
459,696.98 66,564
22,209.26 3,216
218,529.03 31,643
444 ,807.72 64,408
470,926,413.00 68,190,145
(1,397,347.93) (202,336)
(1,096,430.22) (158,763)
(175,393.44) (25,397)
(1,265.76) (183)
(444,812.69) (64,409)
(22,295.19) (3,228)
(147,066.19) (21,295)
(614,174.07) (88,932)
(3,284,611.42) (475,612)
467,641,801.58 67,714,533
2023 31 1,060,000.00
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Lux

2023 31
97,059,744.46 14,054,251
(6,386,445.60) (924,757)
90,673,298.86 13,129,494
1,180,551.03 170,944
168,446.23 24,391
146.78 21
64,063.36 9,276
281,904.25 40,820
92,368,410.51 13,374,946
(0.79) ©
(40,701.05) (5,894)
(182,554.10) (26,434)
(91,353.91) (13,228)
(936.68) (136)
(27,876.73) (4,037)
(120,167.32) (17,400)
(343,423.26) (49,728)
92,024,987.25 13,325,218
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Lux
2023 31
488,066,348.85 70,672,007
20,545,072.38 2,974,926
508,611,421.23 73,646,934
9,279,684.11 1,343,698
4,829,638.30 699,332
693,911.67 100,478
2,403.80 348
124,313.48 18,001
7,084.43 1,026
174,320.29 25,242
523,722,777.31 75,835,058
(689,481.57) (99,837)
(3,880,393.56) (561,881)
(909,258.80) (131,661)
(239,275.75) (34,647)
(912,356.09) (132,109)
(523,271.04) (75,770)
(13,641.33) (1,975)
(233,772.61) (33,850)
(770,684.98) (111,595)
(7,401,450.75) (1,071,730)
516,321,326.56 74,763,328
2023 31 440,000.00
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Lux
2023 31
257,170,102.38 37,238,231
27,758,396.10 4,019,416
284,928,498.48 41,257,647
6,025,281.67 872,461
5,059,523.03 732,619
70,121.80 10,154
34,583.08 5,008
216,386.37 31,333
52,872.37 7,656
171,190.24 24,788
296,558,457.04 42,941,665
(834,509.11) (120,837)
(1,008,305.78) (146,003)
(514,526.61) (74,503)
(208,375.17) (30,173)
(155,132.24) (22,463)
(356,678.46) (51,647)
(17,141.89) (2,482)
(107,660.34) (15,589)
(481,480.69) (69,718)
(3,202,329.60) (463,697)
293,356,127.44 42,477,967
2023 31 410,000.00

404/537



EDINETOOOO
O000DO00oDO000o0Oo00oOodno(e3Lsss)
OOoooooooooooOooao

Lux
2023 31
943,171,199.83 136,571,190
74,467,646.95 10,782,915
1,017,638,846.78 147,354,105
25,711,081.06 * 3,722,965
11,967,921.80 1,732,955
950,989.47 137,703
77,249.99 11,186
496,892.01 71,950
495,317.31 71,722
1,057,338,298.42 153,102,586
(2,386,371.12) (345,547)
(6,372,629.50) (922,757)
(2,455,164.71) (355,508)
(635.69) 92)
(634,632.11) (91,895)
(7,854,428.17) (1,137,321)
(1,167,296.62) (169,025)
(46,341.55) (6,710)
(571,314.59) (82,726)
(1,784,952.76) (258,461)
(21,488,814.06) (3,111,580)
1,035,849,484.36 149,991,005
2023 31 1,530,000.00
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Lux

2022 2023 31
270,148.23 39,117
48,731.91 7,056
4,831,154.89 699,551
13 38,785.05 5,616
163,859.12 23,727
35,131.88 5,087
5,387,811.08 780,155
(5,433,345.09) (786,748)
(137,688.79) (19,937)
(143,407.71) (20,765)
(5,708.42) (827)
(5,720,150.01) (828,278)
(332,338.93) (48,123)
(22,976,856.64) (3,327,049)
3,861,535.91 559,150
596,736.15 86,407
3,875,135.95 561,120
(4,981,207.86) (721,279)
573,601.29 83,057
(19,051,055.20) (2,758,593)
(19,383,394.13) (2.806,715)
7,703,998.39 1,115,539
704,071.20 101,950
4,379.90 634
(86,012.33) (12,455)
(1,356,568.21) (196,431)
6,969,868.95 1,009,237
(12,413,525.18) (1,797,478)
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Lux

2022 2023 31
33,170.95 4,803
44,311.39 6,416
19,300.32 2,795
96,782.66 14,014
(1,065,983.27) (154,354)
(5,626.51) (815)
(27,520.27) (3,985)
(744.46) (108)
(1,099,874 .51) (159, 262)
(1,003,091.85) (145,248)
(3,316,923.29) (480,290)
(10,300.00) (1,491)
596,427.20 86,363
(176,145.91) (25,506)
(2,906,942.00) (420,925)
(3,910,033.85) (566,173)
1,493,483.70 216,256
297,856.10 43,130
1,791,339.80 259,386
(2,118,694.05) (306,787)
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Lux

2022 2023 31
424,681.38 61,494
1,146,585.06 166,026
13 13,861.41 2,007
338,715.36 49,046
1,923,843.21 278,572
(7,545,114.96) (1,092,533)
(101,653.51) (14,719)
(189,038.71) (27,373)
(35,577.80) (5,152)
(7.,871,384.98) (1,139,777)
(5,947,541.77) (861,204)
1,237,339.97 179,167
252,150.10 36,511
(17,740,098.95) (2,568,766)
1,657,107.84 239,949
(1,847,908.84) (267,577)
7,686,532.86 1,113,010
(8.,754,877.02) (1,267,706)
(14,702,418.79) (2,128,910)
(10,410,217.75) (1,507,400)
(9,195.81) (1,332)
4,152,121.73 601,227
(9,928,931.54) (1,437,709)
(1,144,339.84) (165,700)
(17,340,563.21) (2,510,914)
(32,042,982.00) (4,639,824)
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Lux

2022 2023 31
338,541.47 49,021
1,874,818.05 271,474
13 27,203.07 3,939
124,366.66 18,008
2,364,929.25 342,442
(4,939,651.84) (715,262)
(116,357.44) (16,849)
(104,690.94) (15,159)
(11,859.59) @,717)
(5,172,559.81) (748,987)
(2,807,630.56) (406,545)
10,667,768.11 1,544,693
368,527.37 53,363
(19,943,481.77) (2.887,816)
2,585,177.99 374,334
(998,091.85) (144,524)
2,950,497.77 427,232
(4,369,602.38) (632,718)
(7,177,232.94) (1,039,263)
(13,512,275.49) (1,956,577)
14,805.56 2,144
6,664,294.14 964,990
(3,384,694.33) (490, 104)
(638,199.68) (92,411)
(10,856,069.80) (1,571,959)
(18,033,302.74) (2,611,222)
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Lux

2022 2023 31
1,035,413.34 149,928
4,392,292.76 636,004
13 62,827.30 9,097
472,256.72 68,383
5,962,790.12 863,412
(16,255,161.16) (2,353,747)
(311,598.58) (45,119)
(367,225.52) (53,174)
(83,021.07) (12,021)
(17,017,006.33) (2,464,063)
(11,054,216.21) (1,600,651)
18,763,362.76 2,716,935
899,578.10 130,259
(52,301,475.37) (7.,573,254)
4,953,875.39 717,321
(5,022,885.91) (727,314)
12,447 ,804.36 1,802,442
(20,259,740.67) (2,933,610)
(31,313,956.88) (4,534,261)
(35,211,323.07) (5,098, 600)
(32,993.55) @,777)
15,020,979.49 2,175,038
(17,234,831.80) (2,495,604)
(3,080,684.70) (446,083)
(40,538,853.63) (5.870,026)
(71,852,810.51) (10,404,287)
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Lux

2023 31

12 24 31
50
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2023 31

2023 31

0.974575
1.066100
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Lux

1.340 1.390
Lux

1.300 1.350
Lux

1.320 1.370
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1.680

1.730

Lux

1.500

1.550
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2023 31
Lux
54 671 109.49
60 522 265.73
162 657 547.10
Lux
61 869 353.15
78 429 493.64
168 339 223.36
X
X
Lux
20 792 468.74
Lux

17 074 333.87

13 645 265.03

7 721 511.13

36 844 706.11
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12

Lux
1.48 0.00
1.48 0.00
1.43 0.00
1.62 0.00
1.88 0.00
1.77 0.00

12
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Lux

58.53
37.27

45.20

36.57

38.97

2023 31

Lux

53 079.34
183.50

36 965.15

40 878.73

110 836.16
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11

2022 2023 31

Lux
87 675 723.66 45.29

Lux
108.50 0.00

10

Lux

0.00 0.00
2023 31
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9 368.00

0.01

12

13

2023
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Lux
75.98 0.00
6 346.85 0.00
16 438.23 0.00
565 968.23 0.00
6 604.75 0.00
81 405.57 0.00
1 265.76 0.00
32 150.23 0.00
1 258.82 0.00
16 257.17 0.00
395.96 0.00
71 694.14 0.00
120 846.43 0.00
723 397.11 0.00
932 020.49 0.00
Lux
257.01 0.00
45 680.03 0.00
41 744 .14 0.00
6 415.55 0.00
5 354.27 0.00
358.21 0.00
4 572.51 0.00
271 727.09 0.00
7.74 0.00
Lux
25 124.81 0.00
311 922.96 0.00
3 680.55 0.00
26 667.38 0.00
5 211 339.06 0.00
28 177.05 0.00
174.23 0.00
36 508.11 0.00
215 914.81 0.00
226 483.20 0.00
Lux
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4 815.61 0.00
370 891.24 0.00
12 070.44 0.00
45 169.53 0.00
2 362 318.85 0.00
46 658.88 0.00
351.09 0.00
59 437.07 0.00
358 660.13 0.00
58 567.53 0.00
Lux
250 002.44 0.00
1 072 723.09 0.00
28 768.80 0.00
110 905.50 0.00
305.58 0.00
9 838 046.79 0.00
92 278.51 0.00
686.34 0.00
136 864.47 0.00
327 712.33 0.00
509 989.60 0.00
2023 31 2023 31
Lux
17 681 634.82 18 597 610.76 53.46 46.54 0.00
6 302 410.43 6 536 989.60 53.46 46.54 0.00
9 027 296.78 9 203 283.81 53.46 46.54 0.00
21 312 866.17 21 878 564.94 53.46 46.54 0.00
2023 31
2023 31
Lux
64 641.75 23 102.35
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19 392.53 6 930.71
6 464.17 2 310.23
38 785.05 13 861.41
Lux
45 338.45 104 712.17
13 601.54 31 413.65
4 533.84 10 471.22
27 203.07 62 827.30
2022 30
10
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Statement of Net Assets

usn
RSty A.5.203
eI BNAS i SeCUn B, COSL 455 740 524 52
IveStmenss in feguntss, urirgaled appreciation (deprecation) & 614 856 78
Tetal aFviSirnints in St (Wote 1) 461 364 421.30
Cash at banks, deposits en demand and deposil accounts 7 140 692,167
Recervabie on sequntes saes (Nole 1) b 266 536.93
e MrCiva ke on Scuriles 951962
Recesvable on devidends 459 (9698
Pripaid expenidd 17 109.26
Crhser mcafvaiid e 218 57903
Unealzed gain on forward foreign exchange contracts (Note 1} & @2
Tortal Ateete AT 926 413.00
Liabilities
Uriealzed logs on peaps Pote 1) =1 39T M5
Payable on secunties purthases (Note §) =1 096 430022
Parpable on redemptiors BE%EFT
Cribsier Babd Wilies <1 6576
Prowigions Tof flal e ot 23 434 817 63
Prowigions for laxe & abonnement (Nete 3) 21 295.0%
Prowisions Tor other conrmission 5 and feed (Faole 2} 14t 066 13
Tolal provesens G4 174,07
Tertal Linbilities -1 EB4 B11.42
et atoets ot the end of the financial year &67 641 BDN.SB
Statement of Operations

(k]
Incame 1.6.2022-31.5.2023
Interest on bgusd assets 270 148,23
It on securihiies 48 3t
Dradends 4830 154,89
el inCome o securises lending Mo 13} 35 785.05
Chher mcome (Note 4) 163 85902
Rt noce-ssions 35 131.88
Tartal income 5 IBT B11.08
Expenies
Hat fee fote 1) G433 34508
Teoat O abonmement (Nole 3 137 64879
Oribser cornmidion s and Tees (Note 2) 143 407. 11
interest on cash and bank overdraty 5 042
Total expenses -5 720 150,01
Met income (hess) en ime frments -332 33893
Realized gain Posg) (Note 1)
Ralized gain {oss) on makel-priced seoxities withoul cptions 23 976 BhE.A4
Fealred gain osston oplons 3 851 535.91
Realized gain foss) o yed-evaluatid securties and mongy markel rsinments 596 T36.15
Reahzed gain {oss) on forwand foreign eechange coniracs 3875 135.95
Fsalimeed gairy (oss]) O S -1 981 20786
Realred gain fless) on foreign eschange 573 &1 .29
Tertal realized gain (loss) <15 051 055,20
Met realived gein (loss) of the Snancial year -1% 383 39413
Changes in unrealized appredation (depreciation] (Note 1)
Uiz e Spprpciation (depeedabon] on markel-priced secuntied witiout options 7 T03 538,39
Unrealied appredation (depredaton) on options 04 07130
Urieakzed appreciation (depreaaton) on yield-evaluated securilies and money market insiruments 4 37ea0
Urineah i appreciation (deprecaion) on Tonwat formgn sodhange conlracs -86 012,33
Unmeakied 2pprecation (depreaton) on swapd -1 356 s68.11
Total changes in unmalized sppredation [depreciation) 6 S50 BAE.SS
et increate [decrense] in et xisets & e recult of operations -12413 525.18

g W 2020 cnh anoen e i oo el o e cowriene iy VD AG For an oo od UG 0 1 D0 000 00

LSS (L Strategy SHCAN — Dyruarmic ineoeng (LIS

Arewal repord and awdied finanoal statements as of 31 May 2003
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Statement of Net Assets

Aol

eI BNAS i SeCUn B, COSL

IveStmenss in feguntss, urirgaled appreciation (deprecation)
Teital EFreiirngnts in secuntas (Mote 1)

Cash at banks, deposits en demand and deposil accounts
Recenvabie on sequntes saes (Nole 1)

Recenvable on subianplions

Frepaid expednses

Urirtakzed gain on forward fossgn echangs contrect (Nabe 1}
Total Assets

Linkilities

Band cvemratt

Payable on secuntes purchases Note 1)

Pagable on redsmplions

Prowisicns for flat fee (ote 23

Prowisions for taxe dfabonnement (Note 3
Previmons Tor other comeissions and fees (Note 2}
Toilal provwsons

Total Liabilities

Met assets 2t the end of the financlal year

Statement of Operations

Income:

Interest on bguid assels
Dodends

Cobaer irscoene (o 4)
Tertal Inceme

Expenses

Fa fee ot Z)

T of abonnement (Nole 3}

Crthveer cormmisions and Tees (Note 23
Itgresn on cash and bank overdraft
Total expenses

et income (loss] on inve shments:

Realized gain Doss] (Notwe 1)

Realized gain floss) on markel-priced seosties withoul options
Realized gair fossl on opticns

Realized gaim {ioss) on fonward foregn exchange contrads
Reahzed gair §o55) on Toreign exchange

Total realized gain [loss)

et realized gain (loss) of the financial year

Changes in unreslized apprecistion [deprecintion] (Note 1)

Uriealzed apprecaliion (depredaton) on market:priced secuniies without opticns
Urrrakzed 2pprecation (depraaton) on Tonaa fomon isdange conracs
Total changes in unmalized appredation (depreciation)

Met increase [decneass) in net assets a5 2 result of opemEions

431/537
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Ui

31,5203
S7 059 P44 46
-6 336 235 60

Q0673 19886

1180 551,03

168 448,03

146,78

64 05336

281 904,25

92 368 41057

L.18

-0 h 05

A8 5500
41 353
668
7 §I6.73

120 167,32

<343 42328

92 024 67,25

Ui
1620223152023
EERBL

4l 31139

19 300,32

96 TRLES

«1 065 B83.27
5 62651

27 52027
-144.45

1 065 E74.51

=1 003 09185

36 FIRES
10 30000
S 42720
176 14591

-2 906 542 OO

1910 033 85
| 53 48370

297 g5E0
1781 33080

2 118 634,05

LB (Lo Strategy SHCAY —rcome Sustinabie (LD}
Arewal repord and awdied finanoal statenents as of 31 May 2003

The noles are an integral pan of the finandal statements,
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Statement of Net Assets

Ui
Asoets 30.5.2083
eI BNAS i SeCUn B, COSL 438 056 34385
vesiments in secuntss, unrealded appretiation (deprecaton) 20 54507728
Total eneeStraents i Secuntes fNote 1) Soa611 421.23
Cash at banks, deposits en demand and deposil accounts 279 6aaT
Crhser Boued assets (Margars) 4809 638,30
Ricenable on Seoumles SHes Mot 1) 693 911.67
Recevable on subsonplicns 2 ag3at
Recinrabli on dendendd 124 31348
Prepaid espenses ¥ a4l
Crber reoenvailes 174 32029
Total Aviets 523722 TIEN
Liabifities
Uriealzed logs on Bnancal fulues (Node 1) 685 481,57
Uniealzed loss on fonward fom gn exchange contracts Note 1} 3880 39356
Unmealgzed loss on praps Mote 1) 0% Isaal
Parpable of SEOUNTES purchases Naole 1) 239 F75.75
Papabie on redemplicrs 917 ¥56,09
Prowigions for flal e (Note 2 B304
Prowigions Tor taxe df abonnément (Note 1) -13641,33
Prenisions for other commissions and fees (Nole 2) ri FIREF A A
Toal prowsons -J70 63498
Total Liabilities -F a4l 45075
Mot assets at the end of the financial year 516 321 126,56
Statement of Operations

usD
Ineame 1.6.2022-31.5.2023
It on bjud asels 424 53138
Coadends 1146 585.06
INE1 NCORTE ON SeCUnises lending (Fode 13) 13 B&1 .41
Chher ncome (Note 4) 338 1536
Tertal incenme 1923 Bailn
Expenses
Hat fee (Nivle Z) -7 545 114.95
Tapee of abonnement Hole 3} < B53.51
Crskr cornmissions and Tees MNote 2) <188 038.71
Intgredt o cath and bank cuendraft -38 LT7 B0
Total expenses T 8T IBa59R
Met income (loss] on ime stments 5 947 541,77
Realized gain Joss) (Note 1)
Rtahzed gan ois) on makel-priced SEomtees wilkmul oibond I Z3F 339.97
Realized gain {oss) on webd-evaluated securilies and money marksd indluments LR
Realized gain flosst on finandal futures <17 740 (48,95
Realired gain (oss) on Toeward foregn exchange contracts 1 657 107 .34
Reahzed gain (loss) on wegs <1 847 50054
Realizned gaim foss) on Tomgn excharge 7 G836 53736
Total realized gain (loss) B s EFFO2
Met realized gain (loss) of the finenclal year 14 T02 41878
Changes in unrealized apprecistion [depreciation) (Note 1)
Unmralged apprecation (depreaa¥on) on market- priced securities witiout oplions R4 NN TS
Uninralzed spoeeciation (depredabon) on yield-evhuled woriies and money markel instruments 3 19581
Unrealzed apprecation (depredaton) on finandal futures 4157 121,19
Urieakzed appreciation (depreaason) on fonserd foreign exchange conracs <& 925 931,54
Unrtak ed 3ppreciation (depreaaton) on fwaps -1 144 339,34
Total changes in unmalized appredation [depreciationl =17 340 563,21
Met increase (decrease) in net assets 25 2 result of opemations -32 D4 58200

=g i Y Wy 3D iR aTcenl e o o3 B el 104 e cawnaenediy UHE AL i 85 proe ol IR0 a0 B0

B (Lo Strategy SCAV - Systenutic Aliocaton Portiolo Defenave (LED)

Arewal repord and awdied finanoal statements as of 31 May 2003

T4 The noles are an integral pan of the finandal statements,
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Statement of Net Assets
usD
Assrtt 3152023
St BNAs i SeCUnies, COSE 257 170 10238
Egtments in decuntss, unreal ded sppretiation (deprecaton) 27 ol 356,10
Tedal Frvestments in secuntbes (Note 1) 284 925 49648
Cash at banks, deposits on demand &nd deposi accoints B 025 281 67"
Crhser Boued assets (Margars) 5 (9% 523.03
Recenable on Seoumles SHes Mot 1) N2 .e
Receaable on tubsnplions 34 533,08
Recewable on dadends 216 36,37
Prepaid eopenses S BTEIT
Criber moenvailes 171 130024
Total Aviets 206 558 457.04
Linbibities
Uriealzed logs on Bnancal fuluees (Node 1) B3 50311
Unealzed loss on fonwamd fom gn exchange contracts fNote 1} =1 (0@ 305.78
Unireakz ed loss on swaps (Nale 1) 514 52661
Pargable on seunitis purchaies (Note 1) 208 31517
Papabie on redenmplicrs 155 132,74
Prowigions for flal fee (Note 2 356 67845
Prosysces Tor {ave dfabonnement (Note 3) 17 141,83
Prosasions for other conarmission §and feed hNole 2} 107 660,34
Total prowsons -481 480 69
Total Liabilities =1 202 32060
et aoets ot the end of the financisl year 103 356 127.44
Statement of Operations
s
Income 1.6.2002-31.5.2023
Interest on kgued assets 335 541 .47
Doadends |87 3805
INE1 NCORTE ON SeCUTises lending (Fode 13) 17 W30
ks mdoend (Mot 41 124 36666
Total Income 2384 52025
Expenses
Ha fee (Nivle Z) -193% 651,584
Tiow drabonnemdn] Nole 3} -116 ¥4 .44
Chbsr commisions and Tees Note 2) 10k G005
Iteredt o cath and bank cuendraft =11 iS0a0
Total expenses 5172 S84
Mt income [koes] on inestments =2 BOT BI0SE
Realized gain Qoss) (Note 1)
Realized gain foss) on market-pnced seosties withoul opbons 10667 76811
Reealized gaim oss) on weld-evaldated Securibes and MonEy Markel ndtaments 368 527.37
Realized gain flosst on finandal futures 15943 481 77
Realized gain foss) on Torwand forsgn sachange con s 2585 177.9%
Realized gain (o) on seags -998 091,85
Realized gain {loss) on foreign exchange 2950 497,77
Total realized gain [loss) -4 365 GO IR
et realined gain (logs) of the Snancial year P17 23194
Changes in unrealized apprecistion [depreciation) (Note 1)
Unmralged apprecation (depreaaton) on market-priced securiies witiout options S13512 21549
Urirealzed apprecalion (depredaton) on peld-evaluated sensites and money market mstruments 14 30556
Uniealz od appeeoaton (depreaaton) on hnanoal futures B 664 72414
Uniealzed appreciation (depredayont on fonsed fordgn exchange conracs -3 384 (84,33
Unrrakz ed 3ppreciation (depreaaton) on fwaps -63% 199,68
Total changes in unmalized appredation [depreciation) 10 856 Db5.80
et increase [decrense] in net assets &5 a result of operations ~1B 033 302 ra
= g 1N By 200 0. cunh g e on ool el g0 18 cocmaematty UKS AG lor o gm0 ol LS D01 0 O 50,
WS (Lo} Strateqy SCAN - Syslen it Alocation Portfolio Dynamic LD}
Arewal repord and awdiled finanoal statements as of 31 May 2003
S The noles are an integral pan of the finandal statements,
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Statement of Net Assets

Ui
Asoets 3052023
eI BNAS i SeCUn B, COSL ad3 171 199.83
Ivestments in secuntss, unrealded appretiation (deprecaton) FA 457 B46O0
Total eneestraents in St (Note 1) 1017 638 6678
Cash at banks, deposits en demand and deposil accounts 25 111 081,067
Crhser Boued assets (Margars) 11 967 521,80
Ricenable on Seoumbes SEES MNote 1) 950 23047
Recetvable on subsonplicns EERrs A
Recinrabli on dendendd 406 #9201
Crber mosivaiid ey 455 111
Tertal Assets 1057 338 19842
Linkifities
Unreakzed o2 on Sinancs fulures (o 1) -2 38637 02
Uriealzed logs on foreand Somign sechange contracts {Note 1) 53T G250
Unreaka ed 045 on Seaps Mote 1) <2455 164,71
Banic cverdrafi 635,68
Prpable o SEOUNTES plrchases Nole 1) 634 BI2
Papabie on redemplicrs -7 A4 428,17
Prowigions for flal e (Note 2 -1 167 296,62
Prowigions Tor taxe df abonnément (Note 1) ~26 341,55
Prenisions for other commissions and fees (Nole 2) 571 314,59
Toal prowsons -1 784 95276
Total Liabilities -21 4BE B14.06
Mot assets at the end of the financial year 1 0135 849 484,36
Statement of Operations

usn
Ineame 1.6.2002-31.5.2023
It on bjud asels i 035 413.34
Coadends a3k 1916
[N NCOMTE ON SeCUnises lending (Fode 13) 6 82730
Chher ncome (Note 4) 47} 15672
Tertal incenme 5962 TO0.12
Expenses
Ha fee (Nivle Z) <16 255 161.16
Tapee of abonnerment Hole 3} <311 55858
Crbsker cornmissions and Tees MNote 2) <367 125.52
Intgredt o cath and bank cuendraft A3 021.07
Total expenses <17 017 00633
Met income (loss] on ime stments <10 054 21621
Realized gain Joss) (Note 1)
Rahzed gain (oss) on makel-proed seostes wilhoul optond 18 763 362.76
Realized gain {oss) on webd-evaluated securilies and money marksd inkluments 898 5TRI0
Realized gain floss) on finandal futures 53 30 47537
Realired gain (oss) on Toeward foregn exchange contracts 4953 37539
Reahzed gain (loss) on wegs 5 (T 58591
Realizned gaim Joss) on Tomgn excharge 12447 80436
Total realized gain [loss) 200 255 74067
Met realized gain (loss) of the finenclal year =31 313 556,88
Changes in unrealized apprecistion [depreciation) (Note 1)
Unmralged apprecation (depreaa¥on) on market- priced securities witiout oplions 25211 107
Uninralzed spoeeciation (depredabon) on yield-evahuled wosriies and money markel instrments 37 ga3.8n
Unrealied apprecation (depredaton) on finandal futures 15 (0 97548
Urieakzed appreciation (depreaason) on fonserd foreign exchange conracs A7 234 8380
Unrak ed 3ppreciation (depreaaton) on fwaps -3 080 G34.70
Total changes in unmealized appredation [depreciation) 40 5318 BS3.63
Met increase (decrease) in net assets 25 2 result of opemations <71 B52 B10.51

=g ) Wy 30D iR Tt e o o3 B e ol s P cawneenet i UHE AL I 85 rroewal 66+ 30 0GR

LS {Lasd Strategy SICAW — Syaematic Allocation Portfolio Medium (LISDH
Arnigl regort and audited finandal slaternents as of 31 May 2023

The nodes are @ integral part of the finanoal stalements.
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Notes to the Financial Statements

MNote 1 - Summary of significant accounting
policies

The financial statements have been prepared in accor-
dance with the generally accepted accounting principles
for investment funds in Luxembourg. The significant
accountling policies are summarised as follows:

a) Calcwdamon of the Net Asset Value

The net asset value and the issue, redemption and con-
version price per share of each subfund or share class
are in the currency of account of the subfund or share
class concerned and are calculated every business day by
dividing the total net assets of the subfund attributable
to each share class by the number of shares issusd in this
share class of the subfund.

In this comext, “business day” refers to normal banking
days in Luxembourg (i.e, each day on which the banks
are open during normal business hours) with the except
for 24 and 31 December, individual, non-statutory rest
days as well as days on which exchanges in the main
countries in which the subfund invests are closed or
50% or more of the subfund’s investments cannot be
adequately valued,

The percentage of the net asset value attributable to
each share class of a subfund changes each time shares
are 1ssued or redeemed. It s determined by the ratio of
the shares ssued in each share class 1o the total number
of shares ssued in the subfund, taking into account the
fees charged o that share class,

b} Vafuabion principles

— liguid funds — whather in the form of cash, bank
depasits, bills of exchange and sight securities and
receivables, prepaid expenses, cash dwidends and
declared or accrued interest that has not yet been
received — are valued at their full value unless it &
unitkely that this value will be fully paid or recenved,
in which case their value is determined by taking into
consideration a deduction thal seems approprate in
order to portray their true value.

— Securities, dervatives and other investments |sted on
a stock exchange are valued at the last-known market
prices, If these secunties, denvatives or other assets are
listed on several stock exchanges, the latest available
price on the stock exchange that represents the major
miarket for these investments will apphy
In the case of secunties, dervatves and other assets
nol commaonly traded on a stock exchange and
for which a secondary market among securities
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traders exists with pricing in line with the market, the
Company may value these securites, dervatives and
ather investiments based on these prices, Securies,
dervatives and other investments not listed on a stock
exchange but which are traded on another regulated
market which operates reqularly and is recognised and
open 10 the public are valued at the last available price
an this market,

— Securities and other invesiments that are not listed
on a4 stock exchange or traded on another regulated
market, and for which no appropnate price can be
obtained, are valued by the Company according to
other principles chosen by it in goad faith on the basis
of the likely sales prices.

— Derivatives not listed on a stock ewchange (OTC-
cenvatives) are valued on the basis of independent
pricing sources. In case only one independent pricing
source of a dervative 5 available, the plausibility of
the valuation obtained will be verfied by means of cal-
culation methods recogrised by the Company, based
on the market value of the underlying instrument
from which the dervative ariginates.

— Units of other undertakings for collective investment
in transferable securities {UCITS) andfor undertakings
far collective investment (UCI are valued at ther last-
known net asset value. Certain units or shares of other
UCITS andfor UCH can be valued on the basis of an
estimation of their value that has been provided by
reliable service prowiders, which are independent from
the portfolic manager or the investment advisor (value
estimation).

— Money market nstruments not traded on a stock
exchange or on another regulated market open to the
public will be valued on the basis of the relevant curves.
The valuation based an the curves refers 10 the interest
rate and credit spread components. The following pnn-
ciples are applied in this process: Tor each money mar
ket instrument, the interest rates nearest the residual
maturity are interpolated, The interest rate cafculated
in this way is converted into a market price by adding a
credit spread that reflects the underdying borrower. This
credit spread s adjusted if there & a significant change
in the credit rating of the bomower.

Interest income earned by subfunds between the
order date concerned and the value date concerned is
ncluded in 1he valuation of the assets of the subfund
concerned, The asset value per share on a given valua-
tion date therefore includes projected interest income.

- Securites, money market instruments, dervatives and
other assets denominated in a currency other than
the reference currency of the relevant subfund and
not hedged by foreign-exchange transactions, are
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valued at the middle-market rate of exchange
{ridway between the bid and offer rate} known in
Luxemnbourg or, il not avadlable, an the most represen-
tative market for this curency.

— Fined-term deposits and fiducary investments are val-
wed at their nominal value plus accumulated interest,

- The value of swaps 15 calculated by an extermal
senice provider and a second independent valua-
tion is provided by another external service provider.
The calculation 15 based on the net present value of
all cash flows, both inflows and outflows. In some
specific cases, imernal calculations (based on models
and market data made available by Bloomberg), and’
or broker staterment valuations may be used. The valu-
ation methods depend on the respective security and
are determined pursuant to the UBS Valuation Polioy.

The Company is authorised to apply other generally rec-
ognised and auditable valuation criteria in good faith
in geder 10 achieve an appropriate valuation of the net
assets if, due 1o extraordinary circumstances, a valua-
tion in accordance with the aforementioned regulations
proves 1o be unfeasible or inaccurate.

In extraordinany arcumstances, additional valuations can
be camed out over the course of the day. These new
valuations wall then be authortatve for subsequent
msues and redemptions of shares.

Cue to fees and charges as well as the buy-sell spread
for the underying investments, the actual costs of buy-
ing and selling assets and invesiments for a subfund
may differ from the last available price or, f applica-
ble, the net asset value used 1o calculate the net asset
value per share. These costs have a negative effect on
the value of a subfund and are termed “dilution”. To
reduce the effects of dilution, the Board of Directors
may at its own discretion make a dilution adjustment 1o
the net asset value per share.

Shares are generally issued and receemed Dased on a
single price: the net asset value. To reduce the effects
of dilution, the net asset value per share 5 neverthe-
less adjusted on valuation days as described below; this
takes place rrespective of whether the subfund s In a
net subscription or net redemption position on the rel-
evant valuation day. If no trading 15 taking place in any
subfund or class of a subfund on a particular valuation
day, the unadjusted net asset value per share 1s applied.
The circumstances in which such a dilution adjustment
takes is made are determined at the discretion of the
Board of Directors. The requirement 1o carry out a dilu-
tipn adjustment generally depends on the scale of sub-
scriptions or redemptions of shares in the refevant sub-
fund. The Board of Directors may carry out a dilution
adjustment if, in its view, the exsting shareholders (in
the case of subscriptions) or remaining shareholders (in
the case of redemptions) could be put at a disadvan-
tage. The dilution adustment may take place if:
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{a) a subfund records a steady fall (i.e. a net outflow due
to redemptions);

(b} a subfund records a considerable volume of net sub-
seriptions relative to its size;

(ch a subfund shows a net subscription or net regemp-
tian position on a particular valuation day; or

(dh in all other cases in which the Board of Directors
believes a dilution adjustment 15 necessary in the inter-
ests of the shareholders.

When a valuation adjustment 1s made, a value s added
to or deducted from the net asset value per share
depending on whether the subfund is in a net sub-
scription or netl redemption position; the extent of the
valuation adjustment shall, in the opinion of the Board
of Directors, adeguately cover the fees and charges as
well as the spreads of buy and sell prices. In particular,
the net asset value of the respective subfund will be
adjusted (upwards or downmwards) by an amount that
(i} reflects the estimated tax expenses, {ii} the trading
costs that may be incurred by the subfund, and (i} the
estimated bid-ask spread for the assets in which the
subfund invests. As some equity markets and countries
may show different fee structures on the buyer and
seller side, the adjustment for net inflows and cutflows
may vary. The adjustments are generally limited 1o a
maximum of 2% of the prevailing net asset value per
share at the time. The Board of Directors may decide 1o
temporarily apply a dilution adjustment of more than
2% of the prevailing net asset value per share at the
time in respect of any subfund and/or valuation date in
exceptional circumstances (e.g. high market volatility
andfor hguidity, exceptional market conditions, mar-
ket disruption, etc.), provided the Board of Directors
can justify that this is representative of the prevailing
market conditions and that it 15 in the best interest of
the shareholders. This dilution adjustment will be cal-
culated in accordance with the method determined by
the Board of Directors. Shareholders will be informed
via the usual communication channels when the tem-
porary measures are introduced and when they end.

The net asset value of each class of the subfund is calcu-
lated separately. However, dilution adjustments affect
the net asset value of each class to the same degree
in percentage terms. The dilution adjustment 1s made
at subfund level and relates to capital activily, but not
to the specific cincumstances of each indvidual investor
transaction.

For all subfunds the Swing Pricng methodology is
applied,

i there were Swing Pricing adjustments to the net asset
value at the end of the financial vear, this can be seen
from 1he three year comparson of the net asset value
information of the subfunds, The issue and redemption
price per share represents the adjusted net asset value.
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¢} Vatuation of forward foreign exchange contracis

The unrealized gain (loss) of outstanding forward foreign
exchange contracts 5 valued on the basis of the Torward
exchange rates prevailing at valuation date,

d} Valuanon of financal futures contracts

Finanoal futures contracts are valued based on the lat-
et avadlable published price applicable on the valuation
date. Realized gains and losses and the changes in unme-
alized gans and losses are recorded in the statement of
operations, The realized gains and losses are calculated in
accordance with the FIFD method, 1e. the first contracts
acquired are regarded as the first 10 be sold,

el Valuation on options

QOutstanding options traded on a megulated market are
valued on the settlement price or the last avalable market
price of the instruments, Options which are not listed on
an offical stock exchange (OTC-oplions) are marked to
markel based upon daily prices obtained from OV — option
valuation in Bloomberg and checked against third party
pricng agents. The realized gaing or losses on options and
the change in unrealized apprecation o depreciation on
ogtions are dischosed in the statement of operations and i
the changes in net assets respectively under the positions
realized gairs (losses) on options and Unrealized apprecia-
tion {depredation) on opbons.

Options are included in the imestments in secumiies,

f] Net realized gains (Tosses) on sales of securibes

The realized gains or losses on the sales of secunties are
cakulated on the bass of the average cost of the secunties
sold.

g Conversion of foregn currences

Bank accounts, other net assets and the valuation of the
investmients in securites held denaminated in currencies
other than the reference currency of the different
subfunds are converted at the mid closing spot rates on
thie valuation date, Income and expenses denominated in
currencies other than the currency of the different sub-
funds are cornverted at the mid closing spot rates at pay-
ment date. Gain or loss on foreign exchange is included
in the statement of operations.

The cost of securties denominated in currencies ather
than the reference currency of the different subfunds &
comnverted at the mid closing spot rate prevailing on the
day of acquisition,

H Accounting of secunties” portfolio transactons
The secunties’ portfolic transactions are accounted for
the bank busness day following the transaction dates.

i “Mortgage-backed secunities”

The Company, in accordance with s investment
policies, may invest in mortgage-backed securities. A
maortgage-backed secunty 15 a8 participation in a pool
of resigential mortgages which is consolidated into the
form of securties. The principal and interest payments
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on the underlying maortgages are passed through to
the holders of the mortgage-backed security of which
the principle reduces the cost basis of the secunty. The
payment of principal and interest may be guaranteed
by quasi-governmental agencies of the United States. A
gain or loss is calculated on each paydown associated
with each payment of principal. This gain or loss has
been included in "Met realized gain or loss on sales of
secunties” in the statement of operations. In addition,
prepayments of the underlying mortgages may shorten
the life of the security, thereby affecting the Company's
expected yielkd.

For “Morigage-backed secunties”, if the factor to be
applied tothe rominal of the sacurlty is greater than one
at the valuation date, then the nominal shown in the
financial statements 5 adjusted to reflect this factor. In
the other cases the nominal shown reflects the effect of
a factor equal to one.

M Combuned financal statements

The combined financial statements are expressed in EUR.
The various items of the combined statement of net
assets and the combined statement of operations as of
31 May 2023 of the Company are egual to the sum of
the corresponding nems in the financial statements of
each subfund corverted into EUR at the exchange rates
prevailing at closing date.,

The following exchange rates were used for the conversion
of the combined financal statements as of 31 May 2023:

Exchange rates
EUR 1 & CHF DOr4n38
R 1 = UED 1066100

¥l Recewvabie on secunbes sales,

Fayvable on secuntics purchases

The position "Receivable on securties sales” can also
include recenvables from foreign cunrency transactions.
The position “Payable on securities purchases” can also
include payables from foreign currency transactions,

Receivables ard payables fram foreign exchange transac-
tions are netied.

i income recogrition

Dwidends, net of withholding taxes, are recognized as
income on the date upon which the relevant securnties
are first lsted as “ex-dividend”. Interest income is
accrued on a daily basis,

mj Swaps

The Company may enter into interest rale swap
contracts, forward rate agreements on interest rates
swaptions and credit default swaps, if they are executed
with first-class financal institutions that speciabize in
transactions of thes kind.

The value of swaps 5 calculated by an external service
provider and a second independent valuation is provided
by another external service prowvider. The calculation is
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based on the net present value of all cash flows, bath Bleraniion’ Hotyimicai
inflows and outfiows. Lz o R

with Theckged”

in some specific cases, internal calculations {based on - in thair name
models and market data made available from Bloom. Serecase wih 707 niher name Sea Lt
be-rg‘.l. andfor broker statement valuations may he used. Share classes with 141" in this name 0.650% 0680
Share Classes with "1-42" in thew name CoB00%: C.630%

The valuation methods depend on the respective security  STare clises wih 1A3" inthid name  0.570% D
and are determined pursuant to the UBS Valuation Policy, ~ SMarecasses wih 7187 in thes name ol S,
Share classss with ~1o4 in their mame 0.000% 0.000%

Shane classes weth “U-X" in thes name 0000% 0000

This valuation method s recognsed by the Company.

Changes in unrealized profits and losses are reflected
in the statement of operations under the changes in
“Unrealized appreciation (depraciation) on swaps”.

UBS {Lux) Strategy SICAV - Income Sustainable {CHF)
LBS {Lux} Strategy SICAV — Income Sustainable (EUR}
L8S {Lux) Strategy SICAV - Income Sustainable {USD)

“Masiraiem “Maxiniam
Gaing or losses on swaps incurred when closed-out or at fow pa” e
miatured are recorded as “Realized gain (lossh on swaps” lmw
in the statement of operations. bt il
Share Classes with “P* in thesr name 1 300% 1.350%
Sharg clises with “N° n Tar name 1.600% 1.650%
Note 2 - Flat fee Share classes wath K17 (n ther name 0.AE0% 0.910%
Share clagses with "i-8" in ther nams GDEs% 0.0565%
The Company charges a monthly flat fee for the vanous G cares with 7 o Bor name 0.000% D000
subfunds, calculated on the average net asset value of 5 ores wih £ in ther rame YT .700%
the subfunds as set out in the table below: Share elssets vath " i thebir Facre 37505 000
Share Classes woih "1-417 in thee nane 0. 750% 0. 780%
UBS {Lux} Strategy SICAV - Dynamic Income (LISD) Shars clsars wkih 1 A2" I Tha rame 0 I00% 0.130%
- Share classes with “1-43" in thes name 060%™ 0.T00%
gl fartenpae  Share tlasses with 8 n thir name 0.065% 0.065%
dof shaew chasses  Share classes weth 15" i thesf narme 0.000%: 0,000%
Mﬂ'mw Share classes wath “UX" in e name Cp00% OO0
im their name
hm('ijmmh "F‘ﬂm'nﬂfﬂ? '. I 13“}“ U (L) tomiegy SOAY - oo § alaabis U ma DEPOW Fedl O 500%
Shark claiied with “N® in thisr farne 1 EED%. 1,700%
Share classes with “E-1" n thesr name Oa00%: 0050 U?'j {;uﬁsﬂ:aéegﬁf SICA:!I;&EE ymame (U<}
Share classes with “K-8° in thesr namg CLDEE % g% k! ging
Share dasses with “K-K" i thisr name CLOO05 0,000 %
“Maxiraien "M e Emaam
Share classes with "F~ in their nams 0520% 0.570% Mat few poa” M fo ™
Share classis with “0° in thisr rame D5090% 0.640% fos share dansos
with “hadged”
Share classes wish *1+41 " in thear name 0550% Ba0% s thisw vt
Shart clasies with *1-82° i thedr name D.5E0%. [l e Ty —— 1.700% 1.750%
Share classes with *1-83" i thesr name 0.520% B5M0% - chare clrsiss wath “H- i Their name 3 000% 2 O50%
Share classes with "8 in therr name 0.065% COS5%  chare classes with K17 in theer name 1.200% 1,730%
Share classes wath "I-X" in their name Do00% CO00%  chyeg clastes weth “K-B" in ther namt 0.145% 0.145%
Share dagies with "L-X" in ther nane 0.000% O00%  snare dlasses with K-%" in hieir name .000% 0.000%
Share chassgs wath “F° in their rarme OoBO0 s, 0A30%
UBS (Lux) Strategy SICAV — Fixed Income Sustainable Gy dacees with -0 in ther name 0.900% CoE0
(ELIR) Sharg classss with "15417 in thew name 0.900% 0.230%
UBS fl.i.l}t]l STFETE'Q‘H SICA‘I" — FD(E’ﬂ |I'ICOI'I"IE SU'ET,BJHBHE Chane chasess with “1-82" i thes narme '}_asa“ O.830%
(UsD Share classes with 1A3" in thew mame_ 0.800% 0.H30%
—— - Share classes with 18" in thesr name 0.145% 0.145%
ﬁth:pl\." ;:i_'m- Share classes with “1-4" in Ther name G 000% C.000%
for share chasssd  Share clagisd with "U-X" in ther rame C.000%: 0000
with “heclged~
inthais name  For share classes with ("PF”) in their name, a different
Share classes with “P* in el name 1.080% 1130%  maamum flat fee applies.
Share clagses wath “N” in their name 1.500% 1.550%
Share tlagses with E-1* o thisf nam 0.850% c#0%  In addition, a performance fee will be charged as
Share classes with "K-8" in thesr nane 0.065% oiss  described in Note 2 under the “performance fees” section.
Share clases with = K07 in e naeme D.000%. 0.000%
Share Clasees with “F" in iher name 0570% 0600 %
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o Masleramn Masimam RS (Lux) Strategy SICAV
i for shars s = Systematic Allpcation Portfolio Medium (USD)
with "heclged®
in their names *Mamiraien “MaxEnum
Share classes with “F in figir namg 1.350% 1.400% flat fee pa Ml o "
Share classes wath “N° in thiir name 1.650% 1.700% ":“;""1:‘;';:
Share classes with: "K-1 in thesr nams D500% G930% i thair name
Share clasies wath “E-8° n thesr nand 0145% 0 145% Share chasigs with “P° i thisr name 1.500% 1.550%
Share classes with “K-4" in their name o00% G000%  Share classes with “N™ n Their name 1.800% 1.8506%
Share glasses with "F" in their reme 0500%: 0.530%  Shane classes with “K-17 in ther name 1.000% 1.060%
Share classes wath 0" in thes name 0550% C600%  Share classes with “I-B" in ther nank 0.065% 0.065%
Share glagses with " 1541 in thedr name 0.550% G580% Share chagies with “I0R" in ther namg 0000 G000
Shaft Clasols watl *1-82° @ thisr rarmi D530% 0.550% Shane (lasses with “F= in thisr name DUBB0% D.BO0%
Share classes with 1437 in their name 0.500% 0.530%  Share Classes wath “0° i ther name 0.750% [ e
Share classes with *1-8° in their name 0145% C.45%  Shane chasses weth “1-41% in thes name 0. 720% 0.7T50%
Share classes with %" in their name CLe00%: G000%  Share classes with "1-A2" in thew name (650% GTib%
Share classes with “LRE" in thes nams D000 O000%  Share classes with “1-43° in thes name 0650% C.590%
Share clasees with “1-B" in thisr name 0.065% 0.065%
LIBS (Lux) Strategy SICAY Share chrsses with “1-%" in their name G000% C.000%
- Systematic Allocation Portfolio Defensive (USD) Share elasats weth “U-X" in T name 0.000% 0.000%
" Pl ianiien “Maxiraim RS (Lux) St ICAW = ¥ira Yield (EUR
Pingipizey Pirastery’ {Lux} Strategy 5 {EUR}
Hai shaen chasse g -
with “hecged * ! TR AT
in thair nams MNat fer poa” i for pa™
Share classes with “F~ in eir name L3 1.370% h\l:h“‘l:dnd:
Shart clasies with *N° in thear name 1620 1.6T0% i thair nmme
Share classes with “K<1" in thesr nanwe 900% ©930%  Share classes with “P~ in thesr namse 1.800% 1.550%
Share classes wath “K-8° n ther name D0ES% 0065%  Share glassgs with “N° m fhar name 1.980% 2,030%
Share classes wilh “K-4" in i name o0a% ©000%  Share classes with “K-17 in thes nanmse 1.100% 1.130%
Share classes with "F° in ther name QE10% (5I0%  Share classes with “E-B7 in ther name G0 % 0.0E5%
Share classes wath = 0" in this nanme LuGa0% G 30% Share clasees with “K-K° m Tolr name 0000% G000
Share tlasses with " 1-41 ™ in their name LGB0 &% Share clagses with “F" in theer name Cas0%: C.B80%
Shar dlasdid wath *1-A2° i thisr farmi DuB40%: DB % Share cladied wath “0" i e’ Alene 09505 1,000%
Share Classes with "1-53" i their rame 0510% 0.540%  Share classes with "I1A1" in thew name 0.950% 0.9530%
Share clagses with ~1-8° in their name D0E5% O068% Share classss with “1-432° in thesr name 0 900% 0,930%
Share classes with 14" in thir name 0000% G000%  Share classes with “1-43" in thes name 0.850% 0.380%
Share clames with “LRX” in ther nams DL000% 0000%  Share classes with 18" in thesr name 0065% C.0E5%
Shane chasied wath “1-X° | e name C.000% 00003
UBS (Lux) Strategy SICAY Share ciasses with “UkX" in ther name G000 G.000%
= Systematic Allocation Portfolio Dynamac (USD)
The Company pays a maximum manthly flat management
hf:lf:““: mmm- .I:m -I:M Emre ﬁm IIPIJ; IJN!' W K_1 l'll IIFIr' Hqﬂ' Ill_A1 ﬂ;
B torsharedins  "FA2Y and “1-A3", calculated on the average net asset
withtedged”  value of the subfunds. This shall be used as follows:
in thair name
Share desses wilh P in el name L650% L730% 4 In acrordance with the following provisions, a masi-
SMTR W I T Ll LE0% mum flat management fee based on the net asset
Share classes with k-1 X i hesr nan 115044 1.980% value of the Compary & paid from the Compary's
Share classes with “K-8° n ther nams D0ES% 0065 % assets for the management, administration, portfolio
i oL B Mtk e . S management, investment advice, and dstnbution of
S L B 0% the Company (if applicable), aswell as for all Deposary
A e e it 510N tasks, such as the safekeeping and supervision of the
Share classes with _I-N C n l.ha.r rane 0.7 90 0.A20% Compary's assets, the processing of payment transac-
AL R S AL S tions and all other tasks |sted in the “Depositary and
share t:amw ..Mf i thisr name 0.730% 0.760% Main Pay'lng AQEHT' section of the sales prospectus:
A ) S e e Lues% D.065% This fee 18 charged to the Company's assets on a pro
N By i SN R rata basis upon every cakoulation of the net asset value
Share classes with " LRX” in ther nams D005 .000%
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and is paid on a monthly basis (maximum flat manage-
ment fee) The relevant mamum flat management
fee will not be charged until the corresponding share
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classes have been launched. An overview of the max-
mum flat management fees can be found under “The
subfunds and therr special investment palicies” of the
sales prospectus. The actual maximum rate applied to
the flat management fee can be found in the annual
and semi-annual repors,

This fee is shown in the Statement of Operations as “Flat
fea”.

2. The maximum flat management fee does not include
the foflowing fees and addtional expenses, which are
also charged 10 the Company's assets;

a) all additional expenses related to management of
the Company's assets for the sale and purchase
of assets (bid-ask spread, brokerage fees in line
with the market, commissions, fees, etc). As a
rule, these expenses ane calculated upon the pur-
chase or sale of the respective assets. In deroga-
ton hereto, these additional expenses, which
arise through the sale and purchase of assets in
connection with the settlement of the issue and
redemption of shares, are covered by the applica-
tioni of the Swing Pricing principle pursuant 1o the
section titled "Net asset value, issue, redempiion
and canversion price” of the sales prospectus.

by fees of the supervisory authority for the estab-
lishment, modification, kguidation and merger
of the Company, a5 well as all charges payable
to the superiisory authorities and any stock
exchanges on which the subfunds are listed;

¢} auditor's fees for the annual audit and certifica-
taan in connection with the establishment, modi-
fication, liquidation and merger of the Compary,
aswell as any other fees paid to the audit firm for
the senioes it provides in relation to the adminis-
tration of the Fund as permitted by law;

dy fees for legal and tax adwvisers, as well as notaries,
in gonnection with the establshment, registra-
ton in distribution countries, modication, ligu-
dation and merger of the Comparny, as well as for
the general safeguarding of the interests of the
Company and its investors, insofar as this is not
expressly prohibvted by law;

e} Costs for the publication of the Company's net
asset value and all costs for notices to investors,
including translation costs;

1 costsforthe Company's legal documents (prospec-
tuses, KiDs, annual and semi-annual reports, as
wiell as all other documents legally required in the
countries of domiciliation and distribution);

gy costs for the Company’s registration with any
foreign supervisory authorities, 1 applicable,
including fees payable to the foreign supenasary
authorities, as well as translation costs and Tees
for the foreign representative or paying agent;

hy expenses incurred through use of voting or creds-
tors' rights by the Company, including fees for
external advisers;

LS fLund Strategy SICaV
Arnigl regort and audited finandal slaternents as of 31 May 2023
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i} costs and fees related to any intellectual prop-
erty registered in the Company’s name or to the
Company’s nghts of usufruct;

jr  all expenses arising in connectionwith any extragr-
dinary measures taken by the Management
Company, Portfolio Manager or Depositary to
protect the interests of the imvestars;

ki if the Management Company participates in
class-action suits in the interests of investors,
it may charge the Compary's assets for the
expenses arising in connection with third parties
{e.q. legal and Depositary costs). Furthermore,
the Management Company may charge for all
administrative costs, provided these are venfi-
able, and published andfor taken into account
in the disclosure of the Company’s total expense
ratio (TER},

I} Performance fees (if applicable)

Fees, costs and expenses payable 1o the directors of the
Company (including reasonable out-of-pocket expenses,
insurance coverage and reasonable travel expenses in
connection with meetings of the Board of Directors and
remunerabion of directors);

These commussions and fees are shown in the Statement
of Operations as “Cther commissions and fees”,

3. The Management Company may pay relrocessions o
cover the distnbution activities of the Company.

Al taxes levied on the income and assets of the Compary,
particularly the “taxe d'abonnement”, will aso be borme
by the Company.

For purposes of general comparability with fee rules of
different fund provicers that do not have a flat manage-
ment fea, the term “madimum management fee” |5 set
at 80% of the flat management fea,

For share class “I-B”, a fee is charged to cover the costs
of fund administration {compnsing the costs of the
Company, the administrative agent and the Depositary),
The costs for asset management and distnbution are
charged outside of the Company under a separate
contract concluded directly between the investor and
UBS Asset Management or one of its autharised repre-
sentatives,

Costs relating 1o the services performed for share classes
I-X, K-X and U-X for asset management, fund adminis-
tration {comprising the costs of the Company, the
administrative agent and the Depositary} and distribution
are covered by the compensation 1o which UBS Asset
Management Switzerland AG is entitled under a separate
contract with the investor.

Costs relating to the services to be performed for
share classes “K-B" for assel management purposes

are cowered by the compensation 1o which LIBS Asset
Management Switrerland AG or one of its authorised
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distribution partners 15 entitied under a separate contract
with the investor.

All costs that can be attributed to individual subfunds weill
be charged to these subfunds.

Costs that can be allocated to ndaidual share classes
will be charged to those share classes, If costs are
incurred 1n connection with several or all subfundsishare
classes, however, these costs will be charged to these
subfunds/fshare classes in proportion to their relative net
asset values.

With regard to subfunds that may invest in other UCks or
UCITS under the terms of their investment policies, fees
may be incurred both at the level of the subfund as well
a5 at the level of the relevant 1arget fund. The upper limil
for management fees of the target fund in which the
assets of the subfund are nvested amounts to a manx-
mum of 3%, taking into account any trailer fees,

Should a subfund invest in unis of Tunds that are managed
directly or by delegation by the Management Company o
by another company linked 1o the Management Company
through common management or control or through a
substartial direct or indirect hodding, no ssue or redemp-
tion charges may be charged 1o the investing subfund in
connection with these target fund units.

Cetalls on the Company’s ongoing charges can be found
in the KIDs.

Performance Fee

In the case of Perfformance Fee share classes ("PF™), the
Portfolio Manager 15 entitled 1o receive a performance
fee for the net outperformance of the share class against
the benchmark set out in the special investment policy of
the relevant subfund. The performance fee will be cal-
culated for each financial year ending on 31 May, with
the first calculation period for a share class commencing
on the Business Day immediately following the expiry of
the inftial offer period for that share class and ending on
31 May of the rest financial year {the “calculation
period”). The performance fee will be caloulated and
accrued as an expense of the relevant share class at each
valuation date and will be crystallised at the end of each
calculation period, and payable to the Portfolio Manager
as soon as possible after the end of the relevant calcula-
tion period,

For each calculation period, the performance fee will be
equal to 20% of the Net Qutperformance {as defined
below) calculated at the end of the calculation period.

The *MNet Qutperformance” corresponds to the per-
formance of the net asset value per share (prior 1o the
deduction of the performance fee} in excess of the per-
formance of the benchmark aver the calculation penod.
In the event of a negatve Net Qutperformance, no
performance fees shall be paid, and the negative Net
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Cutperiormance shall be camied forward 1o the next
calculation pericd. Where there 5 a negative Net Out-
performance brought farward, the Net Cutperformance
shall correspond to the cumulative performance of the
net asset value per share (prior 1o the deduction of the
performance fee) in excess of the cumulative perfor-
mance of the benchmark since the last performance fee
payment {or since the inception of the share class, if no
performance fee has been paid to date). This means that
any negative Net Qutperfarmance must be compensated
before a performance fee can be charged in subseguent
calculation periods,

If a performance fee has been paid at the end of a calcu-
lation period, the negative Net Cutperfarmance carmied
forward for the beginning of the next calculation penod
will be zero.

For the avaedance of doubt, it s hereby noted that a per-
formance fee may be paid irrespeciive of whether the
performance of the benchmark for the relevant calcu-
lation period 5 positive oF negative, and that there may
be irstances where the performance of the benchmark
is negative and the share dass achieves a positve Net
Outperformance, which will result in 3 performance fee
being paid even if the absolute performance of the share
class is negative,

The performance reference period, which 15 the penod
at the end of which the past losses can be reset, corres-
ponds to the whale e of the share class. Megative Net
Outperformance will not be reset or adjusted other than
as described above.

In case an Investment Advisor is appointed by the Port-
folio Manager to provide investment recommendations,
the performance fee paid to the Portfolio Manager may
be shared with the Investment Adwvisor,

Information concerning the performance of 1the bench-
miark index can be found online at www. ubs.comdfunds,

For the year ending 31 May 2023 the tollowing perfor-
mance fees have been paid:

UBS (Lux) Strategy
Lcav

= Mautl Agsel Emerging

share Ambunt Cumrenty Percentage
Class

Parkets Dynan 1LIS0) P-Ffacc 18716 =D 0a%
—hauln Asset Ernerging
Markets Dynaned 15S0) QeFFacc 11437 usD 007%

Mote 3 - Taxe d'abonnement

In accordance with the law and the regulations cur-
rently in force, the Company 15 subject in Luxembourg
to the subscription tax at the annual rate of 0.05%, or
a reduced taxe d'abonnement amounting to 0.01% p.a.
for some share classes, payable guarterly and calculated
an the basis of its net assets at the end of each gquarter.

LIBS (L) Strategy SICAW
Arewal repord and awdiled finanoal statements as of 31 May 2003
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Thee taxe d'abonnement is waived for that part of the net
assets invested in units or shares of other undertakings
for collectve investment that have already paid the taxe
d'abonnement in accordance with the statutory prow-
sions of Luxembourg law.

Mote 4 - Other income

Other income mainly consist of income resulting from
Swing Pricing.

Mote 5 — Income Distribution

The general meeting of shareholders of the respective
subfunds shall decide, at the proposal of the Board of
Directors and after cosing the annual accounts per
subfund, whether and to what extent distnbutions are to
be paid out by each subfund, The payment of distribu-
tions must not resuft in the net assets of the Company
falling below the minimum amount of assets prescribed
by law. If a distnbution is made, payment will be effected
na later than four manths after the end of the financial

year,

The Board of Directors 15 authorized to pay intenm
dndends and to suspend the payment of distnibutions.

MNote 6 — Soft commission arrangements

f permitted by the laws governing the Portfolio
Marager, the Portfolio Manager and its affiliates may
enter into soft commission arrangements with certain
brokers which they engage in security transactions on
behalf of the subfunds under which certain goods and
services used 1o support invesiment decision making will
be recened without a direct payment in return. Such
commissions are defined as soft dollars by the Hong
Kong Securities and Futures Commission, This is only
done when the transaction execution is consistent with
the best execution slandards, and it has been determi-
ned in good farith that the brokerage fee is reasonable in
relaton to the value of the execution andfor brokerage
services provided by the broker,

Goods and services received solely included reseanch ser-
wices. The relative costs or benefits of research recemed
from brokers are not allecated amang particular clients
or funds because i is believed that the research recened
i5, In the aggregate, of assistance in fulfilling the Portfo-
lix Manager and its affiliates’ overall responsibilities to
their clients or funds they manage. Durng the year from
1 June 2022 10 31 May 2023 there were no transactions
executed with brokers having soft commission arrange-
ments in place and therefore no related commussions
have been paid by the subfunds for these transactions.

LS fLund Stradegy SICA
Arnigl regort and audited finandal slaternents as of 31 May 2023

MNote 7 - Commitments on Financial Futures,
Options and Swaps

Commitments on Financial Futures, Options and Swaps
per subfund and respective currency as of 31 May 2023

can be summarised as follows:

aj Financial Futures

LIS [Lux) Strateqy SICAV Finangisl Futures Finnncial Futures
on bonds on bonds
(bearght) Isedd)
— Mudt Asied Emirging
Iarioets Cymeaemic (LS00 3587 563 U0 - LED
- Systemalic Allocation
Portfoio Defenisive (LS0) - UED 5467110949 L&D
= Systematic Allocation
Portfolo Dyhamic (SO} - ED 60 522 265,13 USD
— Syslmatic Mllociticn
Portfoiic Medum (LSO} - LBD 162 657 54790 LED
= X Yiekd (ELWH) 1 B25315.40 EUR + BUR
S [Lux) Strategy SICAV Financial Futures Financial Futures
on indices on indices
[bowght) [=edd]
= Mufti Asse1 Energing
Iarkets Cynamc (LE0] - UED 2 796 320.00 L5
= Syflematic Allecation
Portfolo Dedensie (LS0) 60 35935315 LED - LBD
- Gysematic Allocation
Portfolio Dynamic 150} 78 429 49364 HD + LSD
- Syaematic Allocation
Portioho Medwrm (LUE0) 168 33% 22336 LD - LED
=Xl Vieid [ELIA) 3 587 345 EUR 5 28 831.86 EUR

The commitments on Financial Futures an bands or index
(if any} are calculated based on the market value of the
Financial Futures (Number of contracts*notional contract
size*market price of the futures),

b Cptions
LS [Lux) Strategy SICAV Options on
indices, clatgic-ctyled
[ sodd)

— Crmaansic Irscomne (LISD)

20 192 468,74 LED

C) Swaps
UBS [Lux) Strategy 5ICAY  Swaps and forwerd  Swaps and foreard
Twaps on indices TWRpE on indices
[purchased) [scdd)
= Dymanic Income (S0} - LUBD 17 074 333.87 WBD
= Systemiatic Allecaticn
Portfoiic Defensive (US0) - LD 13 a5 265.03 LSD
— Systenmatic Allocation
Portlodo Dynam e (SO} - URD P 12151103 iLsD
= Syslematic Allocation
Forifoilo Medwm (USD) - LBD 35 344 706.11 LBD
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Note 8 - Total Expense Ratio (TER) Total Expense therect
LIS [Lux) Strateqy SICAV Ratio (TER) Pertormance fee
This ratio was calculated in accordance with the Asset  ~pE Zsm iRern il Markes i .
Management Association Switzerand (AMAS) / Swiss  CjGr s emerping nares
Funds & Asset Management Assocation (SFAMA)}  Dyamic (USR (CHF hedged)
"Guidelines on the calcuiation and disclosure of the TER”  _Crace 1054 Eo%
in the current version and expresses the sum of all costs ‘M"‘m“ﬂﬁ*m“
and commissions charged on an ongoing basis 1o the ,:,.'”'m' e 1.05% C.00%
net assets (operating expenses) taken etrospectvely 353 Tign 2 Emerging Markes
percentage of the net assets, Cepnamic (US04 O-FFac 0.72% G075
= Systematic Allccation Portfolio
TER for the last 12 months: el St L. L
— Spaematc Allacation Portiche
— = oo Cdonsive (SO} P43 -mcisl 1,62% 000%
LS (Lux) Strategy SICAV Fatio [TER) Prrfomance fee = m“ﬂ" Allecaticn TE;‘EL. - o
— Dy e Ineener [LISE) K- |-nieks 1.04% 0.00% e Mb}n-_um il o .
ey Y — Systenatic Allocatice Particlio
0T} K- Vendist . D008 Dedensive (LSD) Pacc 1A% C00%
- = Systematic Allocation Portfoio
= Drpniarmeg. Ingome (LSO P-ace 1 A9% D00% [l {USD} CHF Pesiged)
= Drgarnic. Ingome (S0} Pemdist 1A3% .00% pace 1L67% o0%
= Drymiarnic Ing o (LFS0 ) (HIEDY — Syftemalic Allocation Portdoio
Peridist 1.43% D005 Defensive (LD (EUR hedged)
— Crymvarmec. i o (LD P-acc 1.67% C00%
(S hedned) P-mdist 1.53% 0% - Geaematic Mllscation Pertiche
= Dymarn Income (WSO O-aec 0.73% 000% Defensive (LSO GEF hedged)
Dymamic Income (LSD) -l b.73% D.00% Pac 1.68% i
== D @i Inec o (LPAD (HEID) ~ Systematic Allocation Porfolio
Defensive (S0} [5G0 hedged)
;:‘::: e L% e Pace 167% 000%
(5G0 hedged) Crmaist 0798 D.00% = W"“" ""‘“‘:‘5‘;“[&‘2‘;‘“" G
= Foeed Income Suslamabie (EUR} - — Pmdis 1675 00%
Featr L.
= Systematic Allocation Pertfolio
"E‘“‘“"‘m Sustainable [EUR) 6.71% 0.00% Dedonsive {LES0 COrd % mgist D94 % CH00%
Cud : : - SyRematic Allccation Portfciio
'm"‘m Sustainable (S0} S S Defensive (LUSC0) Crans 0985 0.00%
: - Synematic Allocation Portfol
— Feee 8 b oo Sustamabie (LSD) Dﬂmlw}“w&#ﬂg
UFT hedged) Prace 1.26% QOo0% Crace 109% 0005
= Fieeed v oené: Sustainabde (USC) = Systematic Allocation Portifolio
O-2ex 0.78% £00% Datonsive (U} EUR hedged)
= Inconve Sustainable (CHF) P-act 1A% 0.00% Cracc 103% 0%
— nen Suslanable (CHF) P-dist 1.47% D00 = Systematic Alloclion Portfoio
“ineomt Sustanabie (CHE} D-sct D.ar% 0.00% Cfensnie (USEH (GBP hedgidy
—inene Sudtamabie (CHF)O-diet D.AT%: 0.00% Craec T T B
= SGyslem Portfolio
— inee Suslanable EUR) 1-A3-act 0.61% 0.00% it (S} (SGD hidged)
—ingene Sustainable EURY K-1-a0g 1.00% 0005 Crrdigt Oage, 00%
=i Sutlanabie (EUR) P-ace 141% 0005 = Gpstematic Allscation Portichic
—Ingome Sudtanabie (EURS P-det 1429 000 Drymansic (LS04 K- 1 -alc 135 % 00%
—ingone Suplanable (BLA) Oracy 0.B5% 0005 = Systematic Allocation Portfolio
—wiEome Sustimabes (ELR) Cro 0.86% D.00% sl (3% (LR hedged) e oh
= Ingene Sustainabe (IS0 K-1-acc 1.01% 0,00% o T -
o Sustainakie (LS00 _— o Eyniamic (LSO} P-4 8-nickist 1.88% D0
- . - Sysemiatic Allscation Portfclic
hmﬂm ] —_— _— Dymansic (S0} P-at 1.86% 0005
— Inennd Suctanatle 10900 P-ace 1.43% 0.00% E ws’m:“u:;“ t-:}“:-l hwduvd“ 7 f'
— et Sudtanabie (LSO P-dia Pa3% 0005 Pt 1L.93% O0%
— inen Suslanable 1IS0) O-ace D.8a% D00 - Sysiematic Allocalion Portfolio
— Fncnon Sustanabie 1US0) G-dis 0879 000% Cynanmic (IS0} ELR Ridoed)
s I harksts Pracc 1.93% 0%
Dy arring. (LISCH P-acC 1.79% 0.00% = Systemalic Allccation Partfolio
P T Drynansic (LSCH (GEP hetiged)
Dymarmc (USODCHE hecged) Pace  1.B4% D00% P Lok RO
= il Asset Emgrging Markets = Syslematic Allscation Portfolio
Dymarvic (LISD) (EUR hesiped) P-ace I Ei% 0.00% Crgnamic (UFSDH (360 hedged) P-aoc 1.93% 000 %:
= Sysiematc Allocation Porttolio
= Mult 85561 Pariets
[y ariie m.: L51% D.04% Dynansic (USO8 a3t L) 0%
LIBS fLucd) Surategy SICAN
Anmal eport and audited financal stalements as of 31 May 2023
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Teith] Expinge thereot Note 9 - Portfolie Turnover Rate (PTR)
LS [Lux) Strategy SICAV Ratio [TER) Fertomance fee
= Systematic Aflocation Portfclio .
Drrarmic QLSO Dhae | % o The portfolio tumover has been calculated as follows:
= Systernatic Allpcation Portiolio
Dynarnic (USDH (CHF hedged) Craec 1.07% 000% (Total purchases + total sales) -
= Systemnatic Allocation Portiolin (total subscnptions +
Cmarnie (USDH (BUR hidged) C-ae 1078 000% total redemptions)
~ Systernatic Allacaton Portiolio
Dynarmic (USDH (GEP hedged) Crace  1.07% 0.00% Average of met assets during the penod
- Systernatic Allecation Pertfoiio under review
Medasm (U50) E-1-4%-mdist 1.29% 00
= Syternatic Allocation Portfclo
i LG i 139% B.00% The partfolio wm:r.-f_-r statistics are the following for the
= Systematic Allocation Portfolio penod under review:
N (LISDH GEUR hidged)
K-1-3c 1L12% 0.00% LS [Lux) Strategy SICAY Portholic Turnoser Rate [FTH)
— Systernatic Allcation Porticlo ~ Dynansi Irecome (S0} 58.53%
Mbedaam (USD) P-4 % -rdist 1.37% 000 - Fispd Ircome Sustain bl Ew e
- Systmmatic Alocation Porticlo o i
Medum (US0) HKDIPAS-mBst 1.77% 0.00% s ;':m"' = ::MD’ i;:
= Systernatic Allocation Porifolo " E
M (ISD) Pace 1.77% 0.00% — Income Sumainable (LA 44.19%
— Systernatic Alocation Portiolo = Inoome Sustainable (US0) 31.31%
It (LS (HKD P-ace LTS 0.00% = Wt Agse Emirging Markets Dynang (503 Ja5%
= Systematic waii:ﬂ:mﬂ - Sysiensatic Allocation Portfolio Defensive (LUSD) 45.70%
Pace g 1A% 000% = Syflematic Allecation Portfolic Cymame (S0 35.57%
~Sysmmatc Allocation Portiio — Syaematic Allocation Portfolio Medum (LIS0) 38.97%
hedasm (IS0 (CAD hedged) Pac 1% L.00% = %t Yigid (ELA} A% 08%
= Systernatic Aliccation Portfoiio
Mediam (US0) (CHF hedged] P-acc 1% Q00
= Systematic Allocation Portfolio
foledim (UIS0) (EUIR hedged) Poace 1.82% 0.00% Note 10 - Transaction costs
= Systeratic Allacation Portfolio . :
PlEdam (IS (GEP hedged) Pact 1,82% 0.00% Transaction <osts indlude brokerage fees, which also
- Gpsternalic Allaeation Porthlio include costs from Commission Sharing Arrangements, s
Medam (IS0) (5G0 hedgedy Pacc  182% B00% well a5 stamp duty, local taxes and ather foreign charges
= Systernatic Allpcation Portiolio i
WEAUDI G 1 B i it e o e e S
= Gysternatic Allacation Porticlio pu ki
Medim (US0H (HIKD) Ced % - rndist V.02 % i
= Sysiemnatic Allocation Portiolio For the financial year ended on 31 May 2023, the fund
Rt (LISDH D80 1.0E% Ou00% incurred transaction costs relating to purchase or sale
— Systermatic Alecaton Porfclio of investments in secunties and similar transactions, as
ledasm (S0 (MK D) Crace 1.03% 000 fallows:
— Systernatic Allocation Portfoio ’
hed hatiged: 1.08% 0.00%
O, OGS L) Sty SICAY Tansecon s
Medium (USD) (CHE hedged) Qrace L.OT% 0 Zrmansic ineonvis 150 F2 01034050
= Gysiermat Alocation Portflic = Feged Imcome Sustain abie (EUR} 26,97 BUR
Mgt (USDH (EUR heoged: O-aoc LO7% CL0% = Hyad Income Sustamabls (UG0S E1.55U5D
= Systermatic Alocation Portiolio — o Sitamnable (CHF) 16T A6 CHF
;mm (S0 (AP h:dg:}n-u 1,07% 000% = Sodawabin L TR
—Spimrmae Allocslion Parthile
Medaim (LISD) (). hedged) C-ace LT B — Incomi Sustamable (US0) 183 50USD
Systemalic Aloeation Pertiia = Mutt Assel Emerging Markets Oynamse (500 I8 $3usD
ediem (US0) 5GD hedged) O e 1,01% D.00% - Systemistic Allscatice Portfoho Defendive (U 36 965 15USD
= X1ra Yiehf (ELIR) Frace 196N 0:00% = Sysiemalic Allocation Portfolio Dyname: {USD) & 376.73U5D
=Xira Yield (ELR) Pded 1.56% 000 = Syflematic Allpcation Portfolio Medum (IS0} 10 8361 6D
- Kira Yield (ELR) Qraec 11K 000% — Kira Yield (ELEY 283710 BUR
=Jxtra Yield EUR} Qi 1.11% (hD0

Transaction costs, interest costs, securities lending costs
and any other costs incurred In connection with curnency
hedging are not included in the TER.

The TER for classes of shares which were active less than a
12 month period are annualised,

U85 {Lund Srategy SICAY
Arnigl regort ard audited finandal slaternents as of 31 May 2023

Furthermore, in accordance with the standard market
practices on bond markets, purchases and redemptions
underlies the *Bid-Offer-Spread”. Accoeding to this
winciple a difference results between the purchase/
redemption price and the market value which corresponds
1o the wage of the Broker,
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Wat all transaciion costs are separately identifiable. Far
fioed income investments, forward currency contracts
and other derivative contracts, transaction costs will be
included in the purchase and sale price of the investment,
Whilst not separately identifiable these transaction costs
will be captured within the performance of each fund.

Mote 11 - Related party transactions

Connected persons in the context of this note are those
defined inthe SFC Code on Unit Trusts and Mutual Funds.
All transactions entened imo during the year between the
subfunds and its connected persons were carred out in
the normal course of business and on normal commercial
1erms.

ai Transactions on securities and derivative financial
instruments

The volume of secunties and dervatve financial instru-
ments undertaken via a broker that is an affiliate of the
Management Company (except options), the Portfolio
Marager, the Depostary or the Board of Directors for
the financial year from 1 June 2022 to 31 May 2023 for
the following subfunds hcensed for sale in Hong Kong is:

LIS (L) Sermtegy SICAY Volurme of transsttions As e % of the
i Securities and tothl af sturity
dervative financial trantactions

insruments with

related parties
— oo Suslamabie (LUS0H 87 B7S 12366 45.29%
LB [Lux) Strbegy SICAN Commistions on Avernge e of
transactions in ol stlon

Securithed and

dierivative financial

Irstruments with

related parties
— oo Sulamabde (LUS0) 108.50 0.00%

As disclosed in Note 10 = Transaction Costs, the
transaction costs Tfor fmed-income investments, exchange-
traded futures contracts and other derivative confracts are
included in the purchase and sale pnice of the investment
and are therefore not listed indnidually here,

LS [Lu) Stroteqy SICANY volume of transactions Asa% of the
in ether securities toital of security
[exeept equities, trantactions
equityloe securities
and derivative
financial instrumemts)
with related partes
—indeae Sullamabig (LISO) ik D00

According 1o normal Market practice, no commissions
have been charged to the Company on transactions
on “other secunties (excepl equities and equity-like
secunties)”™ with related parties.

Such trarsactions were enterad in the ordinary course of
business and on normal commercial terms.
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For the conversion of the volume of transactions with
related parties into subfund currency, the exchange rates
of the financial staterments as of 31 May 2023 were used.

b} Tramsactions in Shares of the SICAY

Connected persons may invest m a new subfundfshare-
class for the purpose of prowiding seed capital {*Direct
Investment”), with the intent of remaining irvested until
the subfundfshareclass has substantial net assets. Such
investrments are at arm’s length and comply with all late
trading/market timing prevention requirements. No con-
nected person may invest Tor the purpose of exercising
management or cortrol over any Fund or the Company.

LS [Lux) Strotegy SICAY  Share dass Market walue % Netfund-
AR
= NCome Semanable (U5  P-6% -mdn 9 36300 LED D03

c} Holding of the Directors

The Management Companry and is connected persons
are allowed to subscnbe for, and redeem, shares in the
subfunds.

The Directors of the Management Company and
the Directors of the Company had no holdings in the
subfunds licensed for sale in Hong Kong as at 31 May
2023,

Mote 12 - Applicable law, place of performancoe
and authoritative language

The Luxembourg Cistnct Court 15 the place of pedformance
for all legal disputes between the shareholders, the
Company and the depositary. Luxembouny law applies.
However, in matters concerning the claims of investors
from ather countnes, the Company and/or the depositary
can elect 1o make themselves subject 1o the urisdicion of
the countries in which the Comparny shares were bought
ard sold.

The English version of these financial statements is the
authortatve version and only this version was audied
from the independent auditor. However, in the case of
shares sald to investors from other countries in which
Compary shares can be bought and sold, the Company
and the depositary may recognize approved translations
{i.e. approved by the Company and the depositary) into
the languages concerned as binding upon itsalf.

LIBS fLusc) SAratogy SICAW
Arewal repord and awdiled finanoal statenents as of 31 May 2003
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Mote 13 - OTC-Derivatives and Securities Lending

if the Compary enters imto OTC transactions, it may be expased 1o risks related to the crediworthuness of the
OTC counterparties: when the Company enters into futures contracts, options and swap transactions or uses other
dervative technigues itis subject 1o the risk that an OTC counterparty may not meet (or can not meet) its obligations
under a specific or multiple contracts, Counterparty risk can be reduced by depositing a securty, If the Company
is owed a security pursuant to an applicable agreement, such securty shall be held in custody by the Depositary in
favour of the Company. Bankruptcy and insolvency events of other credit events with the OTC counterparty, the
Depositary or within their subdepositangcorrespondent bank network may result in the nghts or recognition of
the Company in cannection with the security 1o be delayed, restnicted or even eliminated, which would force the
Company to fulfill its obligations in the framework of the OTC transaction, in spite of any secunty that had previously
been made available 1o cover any such oblgation.

The Company may lend portions of ils secunties portfolio 1o third parties. In general, lendings may only be effected
via recognized cleanng houses such as Clearstream International or Euraclear, or through the intermediary of prime
finanoial institutions that specialise in such actiitres and in the modus specified by them. Collateral 1s received in

relation 1o securities lent, Collateral is composed of high guality securities in an amourt typically at least egual to the
market value of the securities loaned.

LIBS Europe SE, Luxembourg Branch acts as securities lending agent.

OTC-Derivatives®

The GTC-Dervatives of the below mentioned subfunds have margin-accounts as collateral.

Subtund Unrealized gain Coll ateral
Counterparty [less) received
LS (L) Strategy SICAY - Dynamic indome [LSD)

Baris of Amenca 75,58 USD D00 USD
Bardlays 6 346,85 UsD 0oC sk
BMP Panbas A6 IR IIUSD bt UsD
Carigchian Impenal Bank 565 9632350 000 USD
Cridank 6 604, 75 USD CLOO USD
oldrman Sachs B AUS57 USD D00 S0
HEBL -1 26576 UsD D00 USD
Morgan Staniey 32 150.23U50 DLO0 WSO
MmnE 1 253 8F Ush 000 LsD
Riwal Bank of Canada <36 25717 USD 000 LED
Stand ard Chartgred Bank 395,96 USD D00 LD
State Sumel 71 G54, 14 sl CLO0 S0
Tevpnic-Ciominion Bani <130 Baba3 UsD Q00 ED
LEs &G -P23 30970 USD LU0 LUsD
Wespac Bankng Cop H3E 005 USD (00 UsD
LS [Lux) Strateqy SICAVY = Fixed income Sustairable [CUR)

Bardays =253 93131 BUR 000 ELR
Cariachin impenal Bk 1,99 EUR Q.00 ELA
Crudbank -116 345800 BUR QU0 ELR
eldran Sachs 150 EUR 000 ELR
hergan Sanbiy -3 296.77 BUR 0,00 ELA
MHomira 51,97 EUR (.00 ELR
Stard ardl Charened Banl -102 90 LUR CuDd LR
State Sireet 3 THT. K2 IR U0 ELR
VEBL AG 51 976 18 EUR Q00 ELA
Weapar Eanh'rgt‘_mp <5 X497 78 HUR D30 ELR

= Dwrtpiem incesd 0 89 ofcial sachange b ot incladed 0 U U BL ey B geat e By § cheaing Roune P st 0l B Sunn e Selieh e Cliieng o as masme U i o o

LS fLund Strategy WCaY
Arnigl regort ard audited finandal slaternents as of 31 May 2023
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Subfund Unrealized gain Collaterl
Coumtsrparty osg) ekl
UBS [Lux) Strategy SICAN = Fixed Income Sustainable (LSO)
Bardays 46,39 8D 300 L8O
Canadmn impserial Bank 57 81862 LED 000 L0
Ciiibank -31 570,28 LRD 000 LED
Goddman Sachs. 2160150 (0 LD
HEAC -519 320,22 5D 00 LED
Miorgan Staniey «1 931 .67 LED 000 LSD
el <13 F40.08 LED 000 LED
Saate Street -40.33 LED 000 LED
LI8s AG 275 361,28 .50 000 150
UBS [Lux) Strateqy SICAV - Intame Susthinable (CHF)
Citibank 35 618 CHF D00 CHF
Goldman Sachs -1 P44.92 CHE D00 CHE
Morgan Sianley -24 950 B0 CHF 000 CHF
Sandand Chislered Bank «F14.35 O D00 CHE
Stabe Street 11 284 45 CHF 000 CHF
LS Ak A 191 4359 (e Q.00 CHF
Werdpar Banking Cerp 3 AR B3 CHE 0,00 CHE
UBS [Lux) Strateqy SCAV - Intome Sustainable [ELUR)
Bardays - 515 42697 EUR. DO ELR
Canatian mmperial Bank ¥ 76990 EUR GO0 ELR
Cilibank 225 967,53 EUR GOOELR
Goddman Sachs 15,18 EUR Q.00 ELR
JF Morgan «1,74 ELR OO ELR
hodgan Slanity -317'1.56 EUR O ELR
Mormra 433.33 ELR GO ELR
Lrandard Chestened Bank -2 MA 34 R OO0 ELR
Sate Street 4579.76 ELR GO0 ELR
LBS AG -123 485.19 EUR GO0 ELR
Westpsac Banking Covp -3 44, 76 EUR GO0 ELR
UBS [Lux) Strateqy SICAV = income Sustainable [USD)
Bardays I57.01 B0 0O LED
Canadsan impenal Bank 45 B36.03 LD 000 LS50
Cilibank EARCERENE o] 00 LED
Goddman Sachs G415.55 LSD (00 LS50
Mommura -5 354,27 LED 000 LED
Saandand Chanleed Bank AT LED 000 LED
State Streat 4 572,51 LED Ch0G LD
LIBS &G 21 P 0E D 0O LED
‘Wesipac Banking Comp 7741050 (00 LS50
VS [Lux] Serategy SICAY = Mub Asset Emerging Markets Dynamie [US0)
hAogan Slaniey 267 B2%.31 150D {00 LED
LIBS aG -4 554 99 LED 000 LED
UBS [Lux) Strateqy SICAV - Systematic Allocation Portholio Detensive [USD)
Barday 25 124.81 LED 000 LS50
Canatsan ienpirial Bank 11 922 96 U580 00 LD
Citibank; 3 63055 LD 000 LD
Goldman Sachs 2666733 LD 00 LED
hAorgan Slanley 45211 33%.06 U5D 000 LD
Momura 28.177.06 LED 000 LED
Saandand Charpned Bank V7A.F3 URD 000 LED
Sate Street 36 508.11 LSD GO0 LED
LIBS &0 215 914,31 LsD 000 LED
‘Wesipac Banking Corp 22648350 15D 000 18D
LIBE (Lusc) Stratogy SICAN
Arewal repord and awdiled finanoal statenents as of 31 May 2003
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Subtund Unrealized gain Collateral
Courterparty less) reCaived
LIS [Lux) Strategy SICAV = Systernatic Allocrtion Portfolio Dynamic (USD)

Bardays 4 §15.60 LISD 0.00 USD
Carachian Impenal Bank 70 8934 UED Q00 ED
Citibank: 12 D044 USD 000 LED
Gofdran Sachs 45 16853 UsD Bp0 usD
Iorgan Stanley -2 362 318,85 USD D00 LSD
Nomira A 65383 USD GO0 USD
Stand ard Chartersd Bank 351.09 USD OO0 LED
SLETE SNEEL 59 437 07 USD D00 USD
S5 AG 358 66013 USD Q0D USD
Weaipae Baslng Com -5 557 53 USD 000 USD
LBS (Lux) Strateqy SICAV - Systematis Allotaticn Portfollo Medium (S0}

Barclay -280 002 A4 LS 000 LSD
Carachan Impenal Bank 1672 PXI08USD 000 LED
Citdank X8 TEABOUSD QD0 LSD
Goddrnan Sachs 110 90550 USD CLO0 S0
J7 borgan 30558 UsD 000 LUED
IerEan S Ly 3 438 046,79 USD 0.00 USD
Nomina 8¢ 278,51 UsD 00 WED
Stantard Chartered Bank 68634 USD OO0 USD
State Sreel 136 864 47 USD OO0 WsD
LE5AG 32T MIZIIUED Q00 S0
Wwesipac Bankng Cop 509 989 60 USD o0 18D
LS [Lux) Strategy SICAV = Xira Vield (EUR)

Bardlay -B18 075, 11 LR 0.00 BLR
Canadian iImpenal Bank A& 736,37 EUR 000 ELR
Citbank -283 56 40 LU .00 B
Goldrman Sachs 45528 EUR D00 ELR
P Bergan -2 A6 EUR 000 ELR
horgan Stanley -5 540 39 BUR 0.00 ELR
Nomura =7523.13 BUR OROELR
Starard Charemed Bek 5 28301 BUR 0.00 ELR
Stale et 3 990,55 EUR .00 ELR
L85 AG 121 ¥32 38 LUR 0.00 LR
Wesipac Bankeng Conp +11 (7488 EUR 0.00 ELR

LS fLund Strategy SICAV
Arnigl regort ard audited finandal slaternents as of 31 May 2023
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Securities Lending

Col Interal Breskdavwn
(Mepight in %) as of 31 May 2023

Courterparty Expoturs from
Securities Lending as of 31 pay 2023

LIBS: (Liix) Seratigy SICAN Pl it vl iy 4 Cefbatieal

it arities loek Switrerlaad AGH Ecmlies Bond Lk
= Dynamec income ILSC) 17 681 63482 USD 12597 BI0.7E LUSD 5345 A5 54 [T
= Foard Incrsme Sustainabie [EUS) 24369091 ELR 2564357 1% ELR 5345 45,54 oo
= Fooed incamie: Sutainabie (US0 I8 1B Ush B0 M98 LUED 5386 a6 54 ]
~ Pome Sudtanable i) Xl MEAT CHF Y &I (R 5145 a5 5 ]
~ Syt matic Aloc ahon Pofolio Defecdhe US0H B W2 d10ad USh & 536 WG ED UBD 346 ity 5a ]
~ S mnatic AlCCanon Pomolio Dysami (LB DOR7 IDETE USD M3 138 S0 5345 454 L)
= Systematic Allocation Portfiolic Mediurm LS 21 392 BEE 1T LS 28 373 SEAGH LED 534 4654 ]

* Ton pre g wod w By el mira i B i Cogiemmed Diomieew b abiaswd demiis bom e oo im, i edin et on 10 By 1020 g Ruvde § gl s vl e 2o gl i heae rebe el
sramrninn of i Pravs il nerens o ol §Y By 2RS

UES [lae) Strategy SOAY LIRS (e} Stentegy SHCAY LIRS [Lus) Strateqy SICAN LS fLuh Strategy SICAY

= IDynarmis Income = Fraed o Sastainab b - Fixed Ineomie Suwin inphbe = Income Suvta inpble

‘Uﬁ ‘EUE L0} T}

Sesuritien Lending oevente B4 541, 7% GRST.AS 17 SR 15872
DU Lending Cor®

L85 Sevitnrland A6 NS 302 53 LUSD 2057 ZAEUR 3631 37 L0 VF7. 32 CHF

LIES Euengur 5, ILepaibng Branch E4E4 17 LED E5%5 T4 ELIR T 2086 LSO 3577 CHF

Mot S Duriigs. Lending epamines 32 78505 LsD 4114 47 ELR 7IE2 TSLAD 214 63 CHF

LES (L] Seamegy SICAY LS (L} Semeegy SACAY LBS (i) Serammgy SACAN LIBS: (L) Sermtegy SACAN

- Syitematl Allscathan —Sameatie Alsdrtan - Sy Al ss - Mee Widld

PorrtaBa Dedensie Pratolis Dy Pl Weed i (EUR}

HIEEH] (L50H {LISEH

Spoariied Linding revenuel 13 10235 &S TERAS i FI2AT 4 363.13
Sepcurmied e £OT®

LBS S AG £930-71 LSO TR0 S LED 3 A13ESLED 1 30000 ELR

LS e SE Luroirribian Branch 20330 4 5F84 05D AT 2D A5 33 RR

R S putien Liniding ey 13361 41 LSD I 20007 LSD 2 227 J0LsD 2 6100 ELR

= (e | ore DO B0 o iSegeoas e dew skt ol by UHS Seviim ol el 0 mciiag i ner U e et proracie: el 1% e cam i g U o B btnemiing Bowa® ating i s e hadie

L
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2024
( ) C - - )
453,304,670.73 65,638,516
1,063,414.91 153,982
452,241,255.82 65,484,534
2,269,983.790
352,730.424
92.69 13,422
126.62 18,335
2024
C - ) C - - )
72,955,395.56 10,563,941
60,357.73 8,740
72,895,037.83 10,555,201
453,430.450
125.99 18,243
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2024
C - ) (
401,069,751.19 58,074,900
480,417.97 69,565
400,589,333.22 58,005,335
841,106.014
116.34 16,846
2024
C - ) (
963,425,867.59 139,504,066
4,080,849.27 590,907
959,345,018.32 138,913,159
1,975,182.109
125.98 18,242
2024
C - ) (
275,167,462.43 39,844,249
557,016.25 80,656
274,610,446.18 39,763,593
673,353.443
133.87 19,384
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2019 1,311,323.916 34,530.291 1,276,793.625
27,569.532 0.000 27,569.532

380,420.901 10,830.401 369,590.500

5,830.508 0.000 5,830.508
2020 1,682,635.124 642 ,487.807 2,316,940.942
474,659.799 55,200.683 447,028.648

456,673.889 200,256.239 626,008.150

107,301.299 9,651.759 103,480.048
2021 535,660.391 669,706.290 2,182,895.043
290,208.775 131,524.938 605,712.485

58,142.371 210,123.543 474,026.978

14,719.695 2,166.795 116,032.948
2022 1,044,784.896 565,075.624 2,662,604.315
683,252.760 167,251.943 1,121,713.302

205,595.069 111,317.760 568,304.287

95,498.840 17,889.880 193,641.908
2023 332,495.421 485,210.154 2,509,889.582
245,319.979 118,240.652 1,248,792.629

2,792.985 177,516.168 393,581.104

3,290.080 65,665.968 131,266.020
2024 188,274.132 381,893.935 2,316,269.779

117,772.373 160,235.693 1,185,451.359
37,101.156 71,241.508 359,440.752
0.000 9,476.403 121,789.617
2019 28
2019 11 21
12.771
2024 20,877.950
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2015 740,191.388 114,856.219 929,906.074
0 0 0
2016 803,993.218 334,924 .284 1,398,975.008
0 0 0
153,566.487 777,897.107 774,644 .388
44,450.000 5,200.000 39,250.000
2017
35,661.946 0.000 35,661.946
20,681.165 0.000 20,681.165
150,297.781 142,917.345 782,024 .824
17,285.532 26,278.695 30,256.837
2018
966.276 5,502.000 31,126.222
966.276 1,000.000 20,647.441
29,304.989 176,372.228 634,957.585
0.000 15,958.485 14,298.352
2019
0.000 31,126.222 0.000
0.000 20,647.441 0.000
39,304.899 89,366.742 584,895.742
0.000 2,241.515 12,056.837
2020
57,816.763 74,476.163 568,236.342
0.000 1,306.837 10,750.000
2021
68,705.354 89,313.363 547,628.333
0.000 0.000 10,750.000
2022
27,977.254 82,653.768 492,951.819
0.000 0.000 10,750.000

2023
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51,846.101 84,174.197 460,623.723
0.000 1,760.000 8,990.000
2024
2018 3,208,866.395 472,951.403 2,735,914.992
366,039.886 20,846.733 345,193.153
2019 996,792.576 622,860.498 3,109,847.070
9,004.304 193,321.481 160,875.976
2020 1,000,495.637 858,859.619 3,251,483.088
18,830.384 13,635.550 166,070.810
2021 345,473.913 715,780.223 2,881,176.778
45,187.528 64,104.782 147,153.556
2022 278,712.685 391,226.940 2,768,662.523
3,668.708 83,294.478 67,527.786
2023 10,239.700 1,443,731.164 | 1,335,171.059
0.000 23,137.738 44,390.048
2024 8,685.932 426,341.125 917,515.866
2,040.578 3,763.998 42,666.628

454/537
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2018 5,606,625.200 323,761.599 5,282,863.601
532,608.944 23,106.760 509,502.184
2019 1,685,078.675 | 1,408,595.364 | 5,559,346.912
114,367.061 186,012.394 437,856.851
2020 1,417,936.793 | 1,544,723.892 | 5,432,559.813
91,163.669 82,282.710 446,737.810
2021 420,751.232 1,396,214.312 | 4,457,096.733
28,048.122 54,313.047 420,472.885
2022 477,858.113 601,046.896 4,333,907.950
9,004.067 154,680.527 274,796.425
2023 96,219.920 1,903,533.799 2,526,594.071
5,465.097 38,335.159 241,926.363
2024 100,560.677 622,994.290 2,004,160.458
95.689 28,610.841 209,425.957
2017
2024 3,985.254
2018 1,455,551.520 231,505.931 1,224 ,045.589
150,637.405 10,778.726 139,858.679
2019 594,163.871 483,194.530 1,335,014.930
27,624.845 95,030.180 72,453.344
2020 478,128.687 357,007.320 1,456,136.297
34,373.573 23,492.097 83,334.820
2021 92,133.545 510,262.228 1,038,007.614
518.380 26,822.418 57,030.782
2022 489,756.365 174,413.842 1,3583,350.137
7,775.230 22,737.536 35,947.957
2023 2,609.310 525,788.604 830,170.843
0.000 713.285 35,234.672
2024 5,978.715 154,946 .579 681,202.979
0.000 7,383.848 27,850.824
2017
2022 6,120.519
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2024
1993 1993
2002 2002 12 20
2007 2007 13
2010 2010 12 17
1915 1915 10
2013 2013 12
2011 61
2009 65
2013 39

2010

2009 65

2010

Registre de Commerce et des Sociétés

Recueil Electronique des Sociétés et des Associations
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1959 2024 29

1,171 9,590 2,700 165 2,691

1959 1960
Pan-Holding Selected
Risks Investments

Commonwealth and European Investment Trust

1967 1968
United States Trust Investment Fund
2024 29
1,856 191
3,163 6,800 743 8,397 811 3,000 13 9,811
2024 29 3,931 1,000
929 3,946
2024 28 172.33

https://www.cssf. lu/fr/Document/principales-statistiques-con
cernant-les-opc-fevrier-2024

1965 19
1972 12 22
1983 20
30 1998 22
1999 1998 12 23
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1.1
1988
25 1915 10
1.2
1983 25
30 1988 30
2002 12 20
2001 107
2002 12 31 2003
2002 1988
2004 13
2010 12 17
2009 13 2009 65
2010 2010 12 24
2002 2002
2010
2010 2013 15
2013 12 2013
2014 23
2016
2010 2021 26
2019 1160 2021 21
2021 12
2010
2009 65
2021 2261 2022
2022 12 23
2023 24 442

2023 21

2007
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1983
1915
1988 30 1988
85 611
2002
2001 108 2002
30 1988 30
2007 13
2010
2011 2012
2011
2014 91
2016 10 2016 12
561
2021 12 845
2021 12 15
82 2022 25 2023
2010
2023 21 2023

2010 2016
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1.3
1991 19 1991
2007 13 2007 2007
13 1991
2007 2013 2007 2013 15
2007 2019 11 238
2019
2007 2023
1.4
2016 23
2013 2010
2019 18 514
European Venture Capital fund
European Social Entrepreneurship Funds
European long-term investment fund
2019 16 2016

2023
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2010 12 17

2.1.
2.1.1. 2010

2010

2010 2013
2013
2.1.2. 2010
2.1.3. 2010
2010 41
2.1.4. 2010
2010

2.1.5. 2010

fonds commun de placement (FCP), common fund

investment companies

2010 1915
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2.2.

94 96

2.2.1.

1984

2010 11

2,500,000

2010 11 23
98 99 125

fonds commun de placement

2010

1134
2010

2010 12

1,250,000
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27 28 66 91

41

1710 1779 1787
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2010

2.2.1.1.
2010

2010 41 52

10

10

2018 18 02

50
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50

10

12

2011 30
11 512 18 698 11
512 18 698 2010 28 2011 14
2010 12 22 10

11 512 18 698

2010
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10,000,000 2013 34

10

20

10

10

10
20
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20

2010

10

12 13



10
20

59

2019 11 27
2019 2162
25
10
40
2013 34

20
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40
20
35
2009 65 2014
2019 2162
2022
2022
80
10
10

35



11 15
12 10
35
13
30

100

10

20
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10

20

35

11

30

35

2010 181

10
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14

15

10
10
2010
25
10
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11

2010



16

17

18

19

2010

13

10

50 17

16

10 11

11 13

10

2010
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10 13 15
10

12 13

10

15



20

21

2010
2010

2010

2010

4
41

15

42

10
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85

21 02 77



2021 18 2025
2007
2007 16 2007 16
2002 2008
08 380 2008 19
08 339 2002
2008 11
18 698
08 356
08 380 2008 11 26
08 339 08
2007
08 380
08 380
2011
19 10 049
2009 65
2010 43 2010 12 20
2010 12 20 No.10 2022
2009 65 2010
2010 12 20 No.10 5
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24 856
2007 19
2008 11 26
08 339
512
08 356
380
07 044
21
2010
2010
No.10
27 No.22 05
2010 44



10
2011 30 11 512
11 512 18 698
2012
22 14 591
2014 30 14 592
2012
832
14 592
10 049
14 598
2015 27 15 609
2015 12
2015 12 28
2010
2016 10 11
2018 23 18 697
23 18 698
2019 30
2019 15
2019 12 20
19
10 20 740
2004 11 12
2010
20 744 2020
12 18 20 764
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12 540
2014
2014 937
13 559
2012
2015 2365
2014 12
15 627
15 631
16 644
2018
2018 10
19 718
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Audit report

To the Shareholders of
UBS Lux Strategy SICAV

Our opinion

In our opinion, the accompanying financia statements give atrue and fair view of the financial position of UBS Lux
Strategy SICAV  the“Fund” and of each of its sub-funds as at 31 May 2024, and of the results of their operations and
changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise
the combined statement of net assets for the Fund and the statement of net assets for each of the sub-funds as at 31
May 2024,
the combined statement of operations for the Fund and the statement of operations for each of the sub-funds for the
year then ended;
the combined statement of changes in net assets for the Fund and the statement of changes in net assets for each of the
sub-funds for the year then ended,;
the statement of investments in securities and other net assets of each of the sub-funds as at 31 May 2024; and
the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession Law of 23 July 2016 and
with International Standards on Auditing 1SAs 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 L uxembourg
by the CSSF are further described in the “Responsibilities of the “Réviseur d entreprises agréé’ for the audit of the
financial statements’ section of our report.

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

We are independent of the Fund in accordance with the International Code of Ethics for Professional Accountants,

including International Independence Standards, issued by the International Ethics Standards Board for Accountants
IESBA Code asadopted for Luxembourg by the CSSF together with the ethical requirements that are relevant to our

audit of the financial statements. We have fulfilled our other ethical responsibilities under those ethical requirements.

Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our audit report thereon.
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Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
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 aof Directors of the Fund for the financia statements

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

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund's and each
of its sub-funds ability to continue as a going concern, disclosing, as applicable, matters related to going concern and
using the going concern basis of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund
or close any of its sub-funds or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the “ Réviseur d entreprises agré€” for the audit of the financia statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with 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 materia if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

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

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

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;

conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that
may cast significant doubt on the Fund's or any of its sub-funds ability to continue as a going concern. If we conclude
that a material uncertainty exists, we are required to draw attention in our audit report to the related disclosures in the
financial statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the
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audit evidence obtained up to the date of our audit report. However, future events or conditions may cause the Fund or

any of its sub-funds to cease to continue as a going concern;
evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and

whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.

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

We also provide those charged with governance with a statement that we have complied with relevant ethical
requirements regarding independence, and communicate to them all relationships and other matters that may reasonably
be thought to bear on our independence, and where applicable, actions taken to eliminate threats or safeguards applied.

PricewaterhouseCoopers, Société coopérative Luxembourg, 27 September 2024
Represented by

Patrick Ries
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Audit report

To the Shareholders of
UBS Lux Strategy SICAV

Our opinion

In our opinion, the accompanying financia statements give atrue and fair view of the financial position of UBS Lux
Strategy SICAV  the“Fund” and of each of its sub-funds as at 31 May 2023, and of the results of their operations and
changes in their net assets for the year then ended in accordance with Luxembourg legal and regulatory requirements
relating to the preparation and presentation of the financial statements.

What we have audited

The Fund's financial statements comprise
the combined statement of net assets for the Fund and the statement of net assets for each of the sub-funds as at 31
May 2023;
the combined statement of operations for the Fund and the statement of operations for each of the sub-funds for the
year then ended;
the combined statement of changes in net assets for the Fund and the statement of changes in net assets for each of the
sub-funds for the year then ended,;
the statement of investments in securities and other net assets of each of the sub-funds as at 31 May 2023; and
the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

We conducted our audit in accordance with the Law of 23 July 2016 on the audit profession Law of 23 July 2016 and
with International Standards on Auditing 1SAs 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 L uxembourg
by the CSSF are further described in the “Responsibilities of the “Réviseur d entreprises agréé’ for the audit of the
financial statements’ section of our report.

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

We are independent of the Fund in accordance with the International Code of Ethics for Professional Accountants,

including International Independence Standards, issued by the International Ethics Standards Board for Accountants
IESBA Code asadopted for Luxembourg by the CSSF together with the ethical requirements that are relevant to our

audit of the financial statements. We have fulfilled our other ethical responsibilities under those ethical requirements.

Other information

The Board of Directors of the Fund is responsible for the other information. The other information comprises the
information stated in the annual report but does not include the financial statements and our audit report thereon.
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Our opinion on the financial statements does not cover the other information and we do not express any form of
assurance conclusion thereon.

In connection with our audit of the financial statements, our responsibility is to read the other information identified
above and, in doing so, consider whether the other information is materially inconsistent with the financial statements or
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 aof Directors of the Fund for the financia statements

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

In preparing the financial statements, the Board of Directors of the Fund is responsible for assessing the Fund's and each
of its sub-funds ability to continue as a going concern, disclosing, as applicable, matters related to going concern and
using the going concern basis of accounting unless the Board of Directors of the Fund either intends to liquidate the Fund
or close any of its sub-funds or to cease operations, or has no realistic alternative but to do so.

Responsibilities of the “ Réviseur d entreprises agré€” for the audit of the financia statements

The objectives of our audit are to obtain reasonable assurance about whether the financial statements as awhole are free
from material misstatement, whether due to fraud or error, and to issue an audit report that includes our opinion.
Reasonable assurance is a high level of assurance, but is not a guarantee that an audit conducted in accordance with the
Law of 23 July 2016 and with 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 materia if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the basis of these
financial statements.

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

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

evaluate the appropriateness of accounting policies used and the reasonableness of accounting estimates and related
disclosures made by the Board of Directors of the Fund;

conclude on the appropriateness of the Board of Directors of the Fund's use of the going concern basis of accounting
and, based on the audit evidence obtained, whether a material uncertainty exists related to events or conditions that
may cast significant doubt on the Fund's or any of its sub-funds ability to continue as a going concern. If we conclude
that a material uncertainty exists, we are required to draw attention in our audit report to the related disclosures in the
financial statements or, if such disclosures are inadequate, to modify our opinion. Our conclusions are based on the
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audit evidence obtained up to the date of our audit report. However, future events or conditions may cause the Fund or

any of its sub-funds to cease to continue as a going concern;
evaluate the overall presentation, structure and content of the financial statements, including the disclosures, and

whether the financial statements represent the underlying transactions and events in a manner that achieves fair
presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope and timing of

the audit and significant audit findings, including any significant deficiencies in internal control that we identify during
our audit.

PricewaterhouseCoopers, Société coopérative Luxembourg, 27 September 2023
Represented by

Alain Maechling
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