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Independent auditor’s report

To the Unitholders of

UBS (Lux} Strategy Fund
33A, avenue John F Kennedy
L-1855 Luxembourg

Opinion

We have audited the financial statements of UBS (Lux)
Strategy Fund (the "Fund”) and of each of its subfunds, which
comprise the statement of net assets and the statement of
investments in securities and other net assets as at 31 January
2024, and the statement of operations and the statement of
changes in net assets for the year then ended, and the notes
to the financial statements, including a summary of significant
accounting policies.

In our opinion, the accompanying financial statements give a
true and fair view of the financial position of the Fund and of
each of its subfunds as at 31 January 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 regula-
tory requirements relating to the preparation and presentation
of the financial statements.

Basis for Opinion

We conducted our audit in accordance with the Law of 23
July 2016 on the audit profession (the “Law of 23 July 2016")
and with International Standards on Auditing (“15As") as
adopted for Luxembourg by the “Commission de Surveillance
du Secteur FAinandier” (“CSSF"). Qur responsibilities under the
Law of 23 July 2016 and 1545 as adopted for Luxembourg 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 are also independent
of the Fund in accordance with the International Code of
Ethics for Professional Accountants, induding International
Independence Standards, issued by the International Ethics
Standards Board for Accountants (“IESBA Code”) as adopted
for Luxembourg by the CSSF together with the ethical
requirements that are relevant to our audit of the financial
statements, and have fulfilled our other ethical responsibilities
under those ethical requirements, We believe that the audit
evidence we have obtained is sufficient and appropriate to
provide a basis for our opinion.

Other information

The Board of Directors of the Management Company of

the Fund is responsible for the other information. The other
information comprises the information included in the annual
report but does not indude the financial statements and our
report of the “réviseur d’entreprises agréé” thereon,

UBS (Lux} Strategy Fund — Annual report and audited finandial statemenits as of 31 January 2024

Our opinion on the financial statements does not cover the
other information and we do not express any form of assur-
ance conclusion therean.

In connection with our audit of the finandial statements, our
responsibility is to read the other information and, in doing
50, consider whether the other information is materially
inconsistent with the finandial 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 this fact. We have
nathing to report in this regard.

Responsibilities of the Board of Directors of the
Management Company of the Fund for the financial
statements

The Board of Directors of the Management Company of the
Fund is respansible for the preparation and fair presentation
of these financial statements in accordance with Luxembourg
legal and requlatory requirements relating to the preparation
and presentation of the finandal statements, and for such
internal control as the Board of Directors of the Management
Company of the Fund determines is necessary to enable the
preparation of finandial statements that are free from material
misstatement, whether due to fraud or error,

In preparing the financial statements, the Board of Directors
of the Management Company of the Fund is responsible

for assessing the Fund’s and each of its subfunds’ ability to
continue as a going concern, discosing, as applicable, matters
related 1o going concern and using the going concern basis of
accounting unless the Board of Directors of the Management
Company of the Fund either intends to liquidate the Fund or
any of its subfunds or to cease operations, or has no realistic
alternative but to do so.

Responsibilities of the “réviseur d'entreprises agréé” for
the audit of the financial statements

Qur objectives are to obtain reasonable assurance about
whether the financdial statements as a whole are free from
material misstatement, whether due to fraud or error, and

to issue a report of the “réviseur d’entreprises agréé” 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 15As

as adopted for Luxembourg by the CSSF will always detect a
material misstatement when it exists. Misstatements can arise
from fraud or error and are considered material if, individu-
ally 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 ISAs as adopted for Luxembourg by the CSSF,
we exercise professional judgment and maintain professional
skepticism throughout the audit. We also:

L]
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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 fram error, as fraud may
involve collusion, forgery, intentional omissions, misrepre-
sentations, or the override of internal control.

Obtain an understanding of internal control relevant to
the audit in order to design audit procedures that are
appropriate in the circumstances, but not for the pur-
pose of expressing an opinion on the effectiveness of the
Fund's internal control.

Evaluate the appropriateness of accounting policies used
and the reasonableness of accounting estimates and
related disclosures made by the Board of Directors of the
Management Company of the Fund.

Conclude on the appropriateness of the Board of Directors
of the Management Company 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 subfunds’ ability to
continue as a going concern. If we conclude that a mate-
rial uncertainty exists, we are required to draw attention
in our report of the “réviseur d'entreprises agréé” to the
related disclosures in the financial statements or, if such
disclosures are inadequate, to modify our opinion. Qur
conclusions are based on the audit evidence obtained up
to the date of our report of the “réviseur d'entreprises
agrée”. However, future events or conditions may cause
the Fund or any of its subfunds to cease to continue as a
going concern,

17

Evaluate the overall presentation, structure and content
of the financial statements, including the disclosures, and
whether the financial statements represent the underly-
ing transactions and events in a manner that achieves fair
presentaticn.

We communicate with those charged with governance regard-
ing, among other matters, the planned scope and timing of
the audit and significant audit findings, including any signifi-
cant deficiencies in internal control that we identify during our
audit.

Luxembourg, 24 May 2024

ERNST & YOUNG
Société Anonyme
Cabinet de révision agr

bt

Pierre-Marie Boul
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20244 1 H 31 H HIfE

682, 743, 326. 49 107,013, 189
(371, 662. 92) (58, 254)
682, 371, 663. 57 106, 954, 935
10, 069, 633. 02 1,578, 314
133, 757. 56 20, 965
738. 06 116
4, 687. 62 735
692, 580, 479. 83 108, 555, 064
(226, 235. 36) (35, 460)
(192. 25) (30)
(2,099. 33) (329)
(771, 310. 77) (120, 895)
(4, 473. 34) (701)
(21, 265. 76) (3,333)
(797, 049. 87) (124, 930)
(1, 025, 576. 81) (160, 749)
691, 554, 903. 02 108, 394, 315
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I

TRENE PEITAR D FILE
Syl

Z OO (FE4)
gAY

e

W (E2)

FRBL (E3)

T OO FEEHS L OHE (£ 2)
Bt L O AR AR 5 HE
AR

BREICHE LM () 18

EE GR) & (k1)

A7 a B URHlEH A MRER (R D

FH () &

F 7 a TR D ER (H8)
SRR D FEBL () 2§
SIELEINARDER () &%
HEZICIR D FEE () &%
FH () wEE
LHEBIM () 4§

A3

REFGEHE (H) mOLH (E1)

A7 a B URHlEHI A MRESR (S ER D

REGFHE (R) 1%

T a R DREHTMM () &
LR AR D R EBGTE () 4%
Sl AT AR D AR FEBFL (B) %%

REBGEHE () #ROLEEF

BN OFERIT K DG EEOMEE (5

ERLE, MBEHLAASOLDOTH S,
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H202342 H 1 H 202441 A31H

385, 679. 71 60, 451
748, 765. 92 117, 362
43, 612. 37 6, 836
1, 178, 058. 00 184, 649
(9, 303, 013. 47) (1, 458, 154)
(95, 204. 58) (14, 922)
(73, 755. 72) (11, 560)
(2, 538. 25) (398)
(9, 474, 512. 02) (1, 485, 035)
(8, 296, 454. 02) (1, 300, 386)
(12,967, 227. 57) (2,032, 483)
85, 505. 16 13, 402
579, 625. 95 90, 851
(18,938, 138.22) (2, 968, 364)
(3,329,597.82) (521, 881)
(34, 569, 832. 50) (5,418, 476)
(42, 866, 286. 52) (6,718, 862)
53, 866, 303. 49 8, 443, 004
106, 296. 99 16, 661
4, 687. 62 735
2,335, 329. 16 366, 039
56, 312, 617. 26 8, 826, 440
13, 446, 330. 74 2,107, 578
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SARAERER L
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] OFERIT K DG EEOMEE (50

WIRBUEAE PERH

RIOTEZBAFORDEE

77 A

e BUEFAT V52 kAR 1L
FATREARAESE H 3K
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77 A

e BUEFAT R Z AR RESR 12K
FATRE AR RS 13K
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FRNERE'

7T AP —accZIEAERBIONY TR (HAH
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T

% R T
H202342 H 1 H 202441 H31H
756, 851, 305. 07 118, 628, 874
14, 265, 670. 14 2,236,001
(88, 898, 670. 94) (13,933, 978)
(74, 633, 000. 80) (11, 697, 977)
(4,109, 731. 99) (644, 159)
(8, 296, 454. 02) (1, 300, 386)
(34, 569, 832. 50) (5, 418, 476)
56, 312, 617. 26 8, 826, 440
13, 446, 330. 74 2,107, 578
691, 554, 903. 02 108, 394, 315

H20234E2 H 1 H F20244£1 H31H

P—acc
97, 464. 8010

1, 392. 3670
(15, 513. 4940)

83, 343. 6740

(HEAM +~vY) P—acc
1, 399, 512. 3440

34, 141. 4000
(15, 304. 7630)

1,418, 348. 9810

s ~wY) P—ac cBZRAERICOWTITEES R L,

s~y Y) P—ac e ZAAERICOWVTIERE Y 2 L,



UBS (Lux) R hSFE—- 7Y R=A—L K- HZXFFTIL REL)

202448 1 A3 BREDBEAMESBAES & UL OMOMEETEE

sz4] B/ K ROVEEHmAR M e
fim el IR G
2T v I D (%)
RIEH (B) 4§

(FE1)
20100F12ATH DA77 N THRIGIET415 (1) e) ICHEILL 2 REEFL /£ OO EEGE
BWEIETE, A—F v = P
TANLT R
USD FEDERATED HERMES SDG ENGAGEMENT HIGH-M- USD 8 188 453. 00 17 732 913.82 2.56
USD NEUBERGER BERMAN GLOBAL HIGH YIELD SDG ENGAGEMENT FU-I14- USD 1 615 434.00 17 414 378.52 2.52
UsDh RECORD UCITS ICAV-RECORD EM SUSTAINABLE FINANCE FUND-A-USD 185 465. 00 20 608 722.43 2.98
USD UBS IRL ETF PIC-MSCI ACWI ESG UNIVERSAL UCITS ETF A-DIST 2 200 422.00 35 039 519. 93 5.07
USD UBS IRL ETF PLC-MSCI ACWI SOCIALLY RES UCITS ETF-A-DIST-USD 259 772.00 4 725 252.68 0. 68
TANT v REE 95 520 787.38  13.81
VTN
USD FOCUSED FUND - CORPORATE BOND SUSTAINABLE USD U-X-ACC 1 058.00 10 379 223.34 1.50
USD FOCUSED SICAV — US CORPORATE BOND SUSTAINABLE USD U-X-ACC 1 065.00 10 366 315.95 1.50
USD FOCUSED SICAV — WORLD BANK LONG TERM BOND USD U-X-ACC 5 986. 00 54 245 850. 32 7.85
USDh FOCUSED SICAV — WORLD BANK BOND USD U-X-ACC 3 660. 00 36 095 871. 60 5.22
USD SUSTANABLE DEVELOPMNT BK BD 1-5 IDX FD-SHS- (USD) U-X—ACC—CAP 1 844 190. 00 19 365 839.19 2.80
USD SUSTNABLE DEVELOPMNT BK BD 5-10 IDX FD-SHS- (USD)U-X-ACC—CAP 2 787 294. 00 28 714 981.52 4.15
USD UBS (LUX)BD SICAV-USD INVES GRA CORPOR SUSTAI (USD)U-X-ACC 10 354. 00 124 422 775.52  17.99
EUR UBS (LUX) BOND SICAV — GREEN SOC SUSTAINABLE BD(EUR)U-X-ACC 9 305. 00 90 531 764.11  13.09
USD UBS (LUX) EQUITY FUND-GLBAL SUSTAINABLE IMPRO (USD)U-X-ACC 3 634. 00 34 670 976. 48 5.01
UsDh UBS (LUX) EQUITY SICAV — GL HI DIV (USD)-I-X-ACC 64 641. 00 18 424 624.23 2.67
USD UBS (LUX) EQUITY SICAV — GLOBAL OPPORTUNITY (USD)U-X-ACC 1 840.00 22 918 175. 20 3.31
USD UBS (LUX) EQUITY SICAV — ACTIVE CLIMATE AWARE (USD) I-X-ACC 157 600. 00 23 001 720.00 3.33
USDh UBS (LUX) EQUITY SICAV — LONG TERM THEMES (USD)U-X-ACC 2 284.00 22 891 869. 64 3.31
USDh UBS (LUX) EQUITY SICAV — ENGAGE FOR IMPACT (USD)U-X-ACC 7 567.00 68 872 715.24 9.96
USD UBS (LUX)FD SOL -MSCI EMERG MRKT SOC RES UCITS ETF-USD-A-DT 1 154 370.00 13 852 440. 00 2.00
USD UBS (LUX) MONEY MARKET FUND - USD U-X-ACC 626. 00 7 574 318.30 1.10
N TN TEE 586 329 460.64  84.79
BEEE. A—T7v - = REIGEE 681 850 248.02  98.60
20104F12HITH DNV 7 B TNV T EIEEF4IER (1) e) ITHEHLLZ
BEEE/ oo EEEER 681 850 248.02  98.60
INFROFEEIBIFTIZ B3 STV B IRAEPE
R DA T 5 v, R
=N
JPY TOPIX INDEX(TOKYO)CALL 2650. 00000 12.04.24 —81.00 —152 385.84 —0.02
JPY TOPIX INDEX (TOKYO)CALL 2450.00000 12.04. 24 81.00 664 956. 39 0.09
HAMEEN 512 570. 55 0.07
Kk Kov
USD S&P 500 INDEX PUT 4200.00000 15.03. 24 29. 00 16 240. 00 0. 00
USD S&P 500 INDEX PUT 3800.00000 15.03.24 —29.00 —7 395.00 0. 00
Kk RVEEE 8 845. 00 0. 00
BEIRL A T v a v HERBGE 521 415.55 0.07
ANBOFEERG N B Sh Q0B IRER A EF 521 415.55 0.07
B At 682 371 663.57  98.67

HAE, MBI RAA0OLOTHS,



EGAN B/ Kk ROVEEHMAR M e
fim el IR G
2T v I D (%)
R (B) 4§
(1)

URA P&
INTROREEEG | FTIZ B3 STV B YRAEPE
ERIAR D AR
UsD US 10YR ULTRA NOTE FUTURE 19.03. 24 —119. 00 —390 203.13 —0.06
USD US 5YR TREASURY NOTE FUTURE 28.03. 24 254. 00 394 890. 75 0. 06
TERIAR D EREY A 4 687. 62 0. 00
AR OIS B SN OB IRER S A E 4 687.62 0. 00
IRAEPE B G 4 687. 62 0. 00
SETE 2R
ABEE WA HmE RRHE WA (H—H )
JPY 15 850 456 000. 00 USD 109 941 589.75 14. 2. 2024 —1 296 846.26 —O0. 18
UsSD 483 307.00 EUR 440 000. 00 8.2.2024 5 241.51 0. 00
AUD 18 492 653.01 USD 12 389 850. 06 8.2.2024 —163 016.52 —0.02
USD 1 242 362.73 DKK 8 465 000. 00 8.2.2024 8 361.14 0. 00
USD 10 119 364.41 GBP 7 959 565. 08 8.2.2024 —17 174.88 0. 00
UsD 224 594. 28 NZD 360 000. 00 8.2.2024 2 996. 28 0. 00
USD 174 764.34 SGD 232 300. 00 8.2.2024 885. 47 0. 00
UsD 1 211 038.68 SEK 12 409 461. 48 8.2.2024 9 722.25 0. 00
UsD 5 341 358.61 CAD 7 139 866. 16 8.2.2024 —3 042.60 0. 00
UsD 996 194.71 HKD 7 780 668. 91 8.2.2024 667. 83 0. 00
UsSD 12 558 962. 37 JPY 1 801 888 084.00 8.2.2024 220 950. 01 0.03
UsSD 2 350 880. 30 NOK 24 348 151.43 8.2.2024 22 039. 82 0. 00
USD 123 491 057.56 EUR 112 867 752.79 8.2.2024 858 834.77 0.12
USD 14 410 575.18 CHF 12 242 202.96 8.2.2024 130 900. 66 0.02
UsSD 278 715.28 JPY 40 431 300. 00 14. 2. 2024 1 584.56 0. 00
USD 1 015 297.83 JPY 150 000 000. 00 8.2.2024 —11 792.52 0. 00
UsSD 1 524 570. 60 EUR 1 400 000. 00 8.2.2024 3 453.12 0. 00
SRS BRRN G —226 235.36  —0.03
SRITTEA:. FSRIATESR X OWFETESE 2 b N OO FRENE PE 10 203 390. 58 1.48
RS & OVE O oo —192. 25 0. 00
EOMOEFER X OVAE —798 411.14 —0.12
A PEAFT 691 554 903.02 100. 00

ERE, MBEEHERATHOOLDTH D,
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1 0470 fiE RS (1)

1 %720 5478 L OB =ikg (1) 2

P—acc

P EE1EZROZL,

7 7AP—acc
JFA (ARM ~>Y) P—acc

ISIN 202441 A31H 202341 H31H  20224F 1 A31H
142, 489,584.28 154, 189,690.10 398, 288, 885. 97

LU0033040865
23, 155. 3690 26, 894. 0440 32,019. 5370
4,702. 11 4,377.35 4,728. 42
4,702. 11 4,377.35 4,721.80

LU1410364837
62, 167. 0400 58, 256. 9360 55, 368. 1710
12,631 12, 433 13,843
12,631 12, 433 13,824
g 20234F, 20244 20224F /20234 20214 ,20224F
kR 7. 4% —17.3% 3.6%
HAH 1.6% —10.1% 3.3%

WEOFEEL, BEEILEED T 3 —~ v ADFEEIZII AR S0,
FHET — 2 1E, ZRAEOFITBLOERE LORICHEREN D FEBB L OB A2 ZE L TR,

FHET — 213, BEEOMRTII RN T,
AKYT « 770 REIRUF2—T%FLTOR,

HRiZ, MBEEEHE RSO LDTH S,



UBS (Lux) RESTO—- 7o F=450—X - HXTF+T)L CKkEK)
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BEANNE HHHEERE (%) )

KR 93. 59
a—n 4.94
HAH 0.08
aEt 98. 61

EmATE (HEEEE (%) )

WEER, A—7r - = A 98. 53
IR D F T a v, fERm 0.08
&t 98. 61

ERLE, MBEHLANSOLDOTH S,



UBS (Lux) RFSTO—- 772 F=450—X - HXTF+T)L CKkEK)

MEEFEE

% R T
BE 20244F 1 A 31 HBIE
B A MRESR, BT A 140, 579, 962. 47 22, 034, 503
BEAMAES, ARFEBFHN () 4% (68, 453. 10) (10, 729)
EEAMmAEFEF (E1) 140, 511, 509. 37 22,023, 774
Bletase, RS XL OUTEHS 1,963, 741. 22 307, 797
ZOMOWEENEFE (FFLaEiLA) 28, 490. 43 4, 466
FEAT % AR AR AL 4 14, 623. 91 2,292
Z DA D AR 4 133.03 21
BREICER D RFIZBFIE (1) 109. 40 17
S X RN AR A AR FEBIFIE (1) 195, 930. 66 30, 710
BEAG 142, 714, 538. 02 22,369, 077
AlE
B R A RE AR AL 4 (23, 994. 62) (3, 761)
WENS S (E2) (199, 571. 74) (31, 281)
FERBLGIME e (FE3) (1, 183. 62) (186)
Z OO FEE X O G144 (E2) (203. 76) (32)
SIY A (200, 959. 12) (31, 498)
AlEARF (224, 953. 74) (35, 259)
WK BT AIE PEAR 142, 489, 584. 28 22,333,817

ERLiE, MBEEHE A ZOLDTH S,
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i OREFIC X D MUE pEOMEY (380

A3

HRiZ, MBEEEHE RSO LDTH S,

k kv +M
H202342 H 1 H FE20244 1 H31H

89, 325. 38 14, 001
264, 403. 16 41, 443
15, 303. 95 2, 399
369, 032. 49 57, 842
(2,407, 069. 48) (377, 284)
(23, 123. 22) (3,624)
(89, 475. 07) (14, 024)
(4, 591. 39) (720)
(2, 524, 259. 16) (395, 652)
(2, 155, 226. 67) (337, 810)
(4,752, 096. 04) (744, 844)
16, 988. 96 2, 663
120, 611. 25 18,905
(1,087, 905. 18) (170, 518)
(558, 567. 01) (87, 550)
(6, 260, 968. 02) (981, 344)
(8,416, 194. 69) (1, 319, 154)
16, 885, 267. 02 2, 646, 597
22, 026. 50 3, 452
109. 40 17
996, 715. 67 156, 225
17,904, 118. 59 2, 806, 292
9, 487, 923. 90 1,487, 137
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pa(lt

TJ7oR=450—XR-HYRXFFTIL (KXFIL)

% R T
H202342 H 1 H 202441 H31H
154, 189, 690. 10 24, 167, 692
5, 395, 640. 55 845, 713
(26, 583, 670. 27) (4, 166, 724)
(21, 188, 029. 72) (3,321,012)
(2, 155, 226. 67) (337, 810)
(6, 260, 968. 02) (981, 344)
17,904, 118. 59 2, 806, 292
9, 487, 923. 90 1,487, 137
142, 489, 584. 28 22, 333, 817

H20234E2 H 1 H F20244£1 H31H

P—acc
26, 894. 0440
574. 2900
(4, 312.9650)

23, 155. 3690

(BARM - ~v¥) P—acc
58, 256. 9360

4, 260. 1040
(350. 0000)
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UBS (Lux) R hSFU— - I7Y F=4F0—R - $XFFTIL (K KL)

20245 1 A BREDKRERMIALZFAMRS & U DD E ERMR

ke2ii] e K RVREERTAGAR Al
B W SlE AR HE
AT v I D5 (%)
REH H) &%

(F1)
20100F12ATH DA 7| o 7NV TERIGIERE415 (1) e) ICHEILL 2 REEFFL OO EEGE
WEIETE, A—F 2 - = P
TANT R
UsD FEDERATED HERMES SDG ENGAGEMENT HIGH-M- USD 983 311.00 2 129 458. 30 1.50
USD NEUBERGER BERMAN GLOBAL HIGH YIELD SDG ENGAGEMENT FU-I4- USD 197 326.00 2 127 174.28 1.49
USD RECORD UCITS ICAV-RECORD EM SUSTAINABLE FINANCE FUND-A-USD 37 826.00 4 203 194. 86 2.95
UsSD UBS IRL ETF PIC-MSCI ACWI ESG UNIVERSAL UCITS ETF A-DIST 971 263. 00 15 466 392.01  10.85
USD UBS IRL ETF PLC-MSCI ACWI SOCIALLY RES UCITS ETF-A-DIST-USD 112 858.00 2 052 887.02 1.44
TANT v REE 25 979 106.47  18.23
NI TNT
USD ROBECOSAM GLOBAL SDG ENGAGEMENT EQUITIES-I- CAPITALISATION 44 314.00 4 416 333.24 3.10
UsD SUSTANABLE DEVELOPMNT BK BD 1-5 IDX FD-SHS- (USD) U-X-ACC-CAP 380 035. 00 3 990 747.54 2.80
UsD SUSTNABLE DEVELOPMNT BK BD 5-10 IDX FD-SHS- (USD) U-X-ACC-CAP 575 842. 00 5 932 381.87 4.16
USD UBS (LUX)BD SICAV-USD INVES GRA CORPOR SUSTAI (USD)U-X-ACC 708. 58 8 514 956. 88 5.98
EUR UBS (LUX)BOND SICAV — GREEN SOC SUSTAINABLE BD (EUR)U-X-ACC 724. 00 7 044 062.03 4. 94
UsD UBS (LUX) EQUITY FUND-GLBAL SUSTAINABLE IMPRO (USD)U-X-ACC 1 604.00 15 303 314.88  10.74
USD UBS (LUX) EQUITY SICAV — GL HI DIV (USD)-I-X-ACC 28 532. 00 8 132 475.96 5.71
USD UBS (LUX) EQUITY SICAV — GLOBAL OPPORTUNITY (USD) U-X-ACC 812. 00 10 113 890. 36 7.10
UsSD UBS (LUX) EQUITY SICAV — ACTIVE CLIMATE AWARE (USD) I-X-ACC 69 799. 00 10 187 164.05 7.15
UsD UBS (LUX)EQUITY SICAV — LONG TERM THEMES (USD) U-X-ACC 1 008. 00 10 102 891.68 7.09
UsSD UBS (LUX) EQUITY SICAV — ENGAGE FOR IMPACT (USD)U-X-ACC 2 861. 00 26 040 020.92  18.27
USD UBS (LUX)FD SOL -MSCI EMERG MRKT SOC RES UCITS ETF-USD-A-DT 236 827.00 2 841 924. 00 1.99
UsD UBS (LUX) MONEY MARKET FUND — USD U-X-ACC 149. 00 1 802 832.95 1.27
NI TN TEE 114 422 996.36  80.30
BEIEFE, A—TF L - = FRIAES 140 402 102.83  98.53
20104F 12 H1TH DNV 7 2 o T VT EAGIES41R (1) e) LT
BEIEE/ OO EEEER 140 402 102.83  98.53
INFROFEEIS I FTIC B3 S 0TV B URA PG
IR DA T a v, HERM
=N
JPY TOPIX INDEX (TOKY0) CALL 2650.00000 12.04. 24 —17.00 —31 982.21 —0.02
JPY TOPIX INDEX (TOKYO) CALL 2450.00000 12.04.24 17.00 139 558.75 0.10
HARMAEE 107 576. 54 0.08
* K
UsD S&P 500 INDEX PUT 4200.00000 15.03.24 6. 00 3 360. 00 0. 00
UsD S&P 500 INDEX PUT 3800.00000 15.03.24 —6.00 —1 530.00 0. 00
Xk RLAEE 1 830. 00 0. 00
BRI ATV a v, JERALEEE 109 406. 54 0.08
AFBOREEEGIFTIC B SN O B IRER S E 109 406. 54 0.08
BB MRS 140 511 509.37  98.61

HELE, MBEEFHEATHOLOTH D,



sz4] B/ Kk ROVEEHMAR M e
fim el IR G
2T v I D (%)
R (B) 4§
(1)

URA P&
INTROREEEG | FTIZ B3 STV B YRAEPE
ERIAR D AR
USD US 10YR ULTRA NOTE FUTURE 19.03. 24 —24.00 —80 734.38 —0.06
USD US 5YR TREASURY NOTE FUTURE 28.03.24 52. 00 80 843.78 0.06
TERIAR D EREY A 109. 40 0. 00
AR OIS B SN OB IRER S A E 109. 40 0. 00
IRAEPE B G 109. 40 0. 00
IEABE N eHmE R AE W (H—HA—4)
JPY 782 518 500. 00 USD 5 427 687.88 4.2.2024 —64 023.79 —0.04
AUD 3 296 018.51 USD 2 208 291. 86 8.2.2024 —29 055.08 —0.02
USD 586 839. 79 DKK 3 998 509. 20 8.2.2024 3 949. 45 0. 00
UsDh 4 338 640. 06 GBP 3 412 634.09 8.2.2024 —7363.67 —0.01
USD 5 481 266. 63 JPY 786 420 783.00 8.2.2024 96 432. 01 0.07
USD 151 627.92 SGD 201 546.63 8.2.2024 768. 25 0. 00
USD 2 649 106. 42 CAD 3 541 096. 31 8.2.2024 —1 509. 01 0. 00
USD 500 165. 17 HKD 3 906 484. 92 8.2.2024 335. 30 0. 00
USD 1 116 482.67 NOK 11 563 451.03 8.2.2024 10 467. 17 0.01
UsDh 340 843. 28 SEK 3 492 606. 55 8.2.2024 2 736.29 0. 00
USD 8 076.74 ILS 30 000. 00 8.2.2024 —171.33 0. 00
USD 58 644. 06 NZD 94 000. 00 8.2.2024 782. 36 0. 00
UsDh 20 254 688.30 EUR 18 512 280.95 8.2.2024 140 863. 89 0.10
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