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Short report by the statutory auditors

Facts and conditions (unaudited)

Sales restrictions

Units of the sub-funds of this umbrella fund may not be
offered, sold or delivered within the United States.

Investors who are US persons must not be offered, sold or
supplied with any units of this umbrella fund. A US person is
someone who:

(i) is a United States person within the meaning of paragraph
7701(a) (30) of the US Internal Revenue Code of 1986 (as
amended) and the Treasury Regulations enacted in the
Code;

(i) is a US person within the meaning of regulation S in the US

Securities Act of 1933 (17 CFR § 230.902(k));

is a non-US person within the meaning of rule 4.7 of the

US Commaodity Futures Trading Commission Regulations

(17 CFR 8§ 4.7(a) (1)(iv));

(iv) resides in the United States of America within the meaning
of rule 202(a)(30)-1 of the US Investment Advisers Act of
1940 (as amended); or

(v) is atrust, a legal entity or another structure founded for the
purpose of enabling US persons to invest in this umbrella
fund.

(iii

=

644
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681
702
729
759
790
813
833
881
905
913
923
939
942



Asset class and ISIN

UBS (CH) Institutional Fund —

Bonds CHF Ausland

[-A1 CHO0015796813
I-B CHO0015057356
[-X CHO0015796904

Bonds CHF Ausland Corporate Passive Il

[-A1 CHO0189613653
I-B CHO189613646
[-X CHO189613695
U-X CHO0189613703

Bonds CHF Ausland Medium Term

[-A1 CHO0116028587
I-B CHO0116029023
[-X CHO0116029072

Bonds CHF Ausland Passive Il

[-A1 CHO0046159130
I-B CHO0046159221
[-X CHO0046159262

Bonds CHF Inland

[-A1 CHO0015797019
I-B CHO0012966799
[-X CHO0015797134
U-X CH0313486786

Bonds CHF Inland Corporate Passive I

[-A1 CHO0189613729
I-B CHO0189613711
[-X CHO0189613752
U-X CHO0189613760

Bonds CHF Inland Medium Term

[-A1 CH0017257004
I-B CHO0017257012
[-X CHO0017257038

Bonds CHF Inland Passive Il
|-B CH0046159403
[-X CH0046159437

Bonds CHF Prime Ausland

[-A1 CH0022466079
[-X CH0022466178
U-X CH0318156509

www. ubs.com/fonds

Bonds USD Inflation-linked Passive Il
I-A1 CHO0589187332
[-X CH0228562168

Equities Canada Passive Il
|-X CHO0125122009
(CAD) I-X CH1216998299

Equities Emerging Markets Asia

[-A1 CH0023760173
I-B CH0023760447
[-X CH0023760694

Equities Emerging Markets Global

[-A1 CHO0018841301
(CHF) I-A1 CH0252809618
(CHF) I-B CH0252809584
[-X CHO0018841327
(CHF) I-X CH0252809626
(EUR) I-X CH0592418203

Equities Emerging Markets Global ESG Leaders Passive Il

(CHF) I-A1 CH1195110833
(CHF) I-X CH1167887459

Equities Emerging Markets Global ESG Screened Passive I

(CHF) I-X CH1167887517

Equities Emerging Markets Global Passive I

[-A1 CHO0106623892
(CHF) I-A1 CHO0252809709
[-A2 CHO0113748849
I-B CHO0106623900
(CHF) I-B CH0252809667
[-X CH0106623884
(CHF) I-X CH0252809717

Equities Emerging Markets Global Minimum Volatility II

[-X CHO0314796050

Equities Europe Passive Il
[-X CHO0125122173

Equities Global ESG Leaders Passive Il
[-A1 CH1112281683
[-X CH1112281725



Equities Global ESG Leaders Passive (CHF hedged) I Equities Switzerland Small & Mid Cap Passive Il

|-X CH1112281782 [-A1 CH0302288847
U-X CH1112281790 I-B CH0302290082
|-X CH0302290124
Equities Global ESG Screened Passive Il U-X CH0302290181
[-X CH0595244341
[-X-dist CH1213843217 Equities UK Passive Il
[-X CHO0566509102
Equities Global Passive Il (GBP) I-X CH1216998422
I-A1 CHO0101922323 U-X CHO0566509128
I-B CHO0101922331
[-X CHO0101922372 Equities USA Passive Il
[-X CHO0189185405
Equities Global Passive (CHF hedged) I U-X CH0189332304
[-A1 CH0266284626
[-A3 CH0266284642 Equities Pacific (ex Japan) Passive Il
I-B CH0266284618 [-X CHO0147422908
[-X CH0266284675
Global Aggregate Bonds Passive Il
Equities Global (ex Switzerland) Opportunity I-B CHO0184182738
[-A1 CH0522445540 |-X CHO0184182746
|-B CHO0518771131 U-X CHO0184182753
|-X CHO0518771115
Global Aggregate Bonds Passive (CHF hedged) I
Equities Global Small Cap Passive Il [-A1 CHO0121800749
[-A1 CH0336601908 [-A2 CH0121800764
I-B CH0336602161 I-A3 CHO0121800798
[-X CH0255695477 I-B CH0121800822
[-X CH0121275595
Equities Global (ex Switzerland) Sustainable
[-A1 CH0032870880 Global Allocation (USD)
I-B CH0032870971 I-A1 CH0020552193
[-X CH0032871029 I-B CH0020552219
Equities Israel Passive Il Global Bonds 1
[-X CH0366436894 [-X CH0015797662
Equities Japan Passive Il Global Bonds 3 in Liquidation
[-X CHO0125121183 I-A1 CHO0015797878
[-X CHO0015798090
Equities Switzerland Passive Large Capped I
[-X CHO0378452160 Global Bonds 4
[-A1 CHO0016640911
Equities Switzerland Passive All Il I-B CH0016640929
|-X CHO0016640937
I-A1 CH0046159478
I-B CH0046160518 Global Bonds Fiscal Strength Passive (CHF hedged)
I-X CH0046161532 I-A1 CH0189613570
|-X CH0189613620

Equities Switzerland Passive Large Il
I-B CHO046164064
I-X CHO046164148



Global Bonds Passive (CHF hedged) I

I-A1 CH0044514682
I-B CH0044514732
[-X CH0044515267

Global Bonds Sustainable
[-X CH0016631332

Global Corporate Bonds (CHF hedged) I
[-X CHO0438149202

Global Corporate Bonds Passive (CHF hedged) Il

[-A1 CHO0184182621
[-A3 CHO0184182647
I-B CHO0184182662
[-X CHO0184182670

Global Real Estate Securities Passive (CHF hedged) I

[-A1 CHO0021980898
I-B CHO0021980948
[-X CHO0021980963

Small & Mid Cap Equities Switzerland

[-A1 CHO0011764302
I-B CHO0011764310
[-X CHO0015800003

Swiss Real Estate Selection Il

I-A1 CHO0035427274
[-A3 CHO0180512904
I-B CHO0035433488

[-X CHO0035433595
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Fund Management
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Custodian bank
UBS Switzerland AG, Zurich

Auditors
Ernst & Young Ltd, Basel

Transfer of investment decisions

UBS (CH) Institutional Fund

- Equities Global (ex Switzerland) Opportunity
- Global Aggregate Bonds Passive Il

- Global Bonds 1

- Global Bonds 3 in Liquidation

- Global Bonds 4

- Global Bonds Sustainable

- Global Corporate Bonds (CHF hedged) I

- Global Corporate Bonds Passive (CHF hedged) I
UBS Asset Management (UK) Ltd, London

UBS (CH) Institutional Fund
- Equities Emerging Markets Asia
UBS Asset Management (Singapore) Ltd, Singapore

UBS (CH) Institutional Fund

- Equities Global (ex Switzerland) Sustainable

UBS Asset Management (Americas) Inc., Chicago and
UBS Asset Management (UK) Ltd, London

All remaining sub-funds
UBS Asset Management Switzerland AG, Zurich

Transfer of administration

The administration of the investment funds, in particular
accounting, calculation of the net asset value, tax settlement,
operation of IT systems and the preparation of performance
reports, has been transferred to Northern Trust Global Services
SE, Leudelange, Luxembourg, Basel branch. The precise duties
involved are set out in an agreement between the parties. All
other fund management duties and the monitoring of other
delegated duties are carried out in Switzerland.

Paying agents
UBS Switzerland AG, Zurich
and its branches in Switzerland



Notices to investors

Amendments to the fund contract
UBS (CH) Institutional Fund

— Bonds CHF Ausland

— Bonds CHF Ausland Corporate Passive |l
— Bonds CHF Ausland Medium Term

— Bonds CHF Ausland Passive |l

— Bonds CHF Inland

— Bonds CHF Inland Corporate Passive ||
— Bonds CHF Inland Medium Term

— Bonds CHF Inland Passive |l

— Bonds CHF Prime Ausland

— Bonds USD Inflation-linked Passive II
— Equities Canada Passive Il

— Equities Emerging Markets Asia

— Equities Emerging Markets Global

— Equities Emerging Markets Global ESG Leaders Passive |l
— Equities Emerging Markets Global ESG Screened Passive |l

— Equities Emerging Markets Global Passive Il

— Equities Emerging Markets Global Minimum Volatility Il

— Equities Europe Passive Il

— Equities Global ESG Leaders Passive I

— Equities Global ESG Leaders Passive (CHF hedged) Il
— Equities Global ESG Screened Passive |l

— Equities Global Passive II

— Equities Global Passive (CHF hedged) I

— Equities Global (ex Switzerland) Opportunity

— Equities Global Small Cap Passive Il

— Equities Global (ex Switzerland) Sustainable

— Equities Israel Passive I

— Equities Japan Passive I

— Equities Switzerland Passive Large Capped |l

— Equities Switzerland Passive All Il

— Equities Switzerland Passive Large Il

— Equities Switzerland Small & Mid Cap Passive |l
— Equities UK Passive I

— Equities USA Passive |l

— Equities Pacific (ex Japan) Passive I

— Global Aggregate Bonds Passive |l

— Global Aggregate Bonds Passive (CHF hedged) Il
— Global Allocation (USD)

— Global Bonds 1

— Global Bonds 3 in Liquidation

— Global Bonds 4

— Global Bonds Fiscal Strength Passive (CHF hedged)
— Global Bonds Passive (CHF hedged) Il

— Global Bonds Sustainable

— Global Corporate Bonds (CHF hedged) Il

— Global Corporate Bonds Passive (CHF hedged) I
— Global Real Estate Securities Passive (CHF hedged) I
— Small & Mid Cap Equities Switzerland

— Swiss Real Estate Selection |l

UBS (CH) Institutional Fund — Global Bonds 3 in
Liquidation

The sub-fund "— Global Bonds 3 in Liquidation" was set in
liguidation on 5 December 2023. For further information,

please refer to the liquidation report.
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Notice of 27 April 2022
1. General changes

The fund contract with appendix has been modified in line with
the Financial Services Act (FinSA), the revised Collective Invest-
ment Schemes Act (CISA), the associated ordinances and the
new model documents based on them.

2. Units and unit classes (§ 6)
Unit class I-X-dist should be created and described as follows:

“The costs for asset management, distribution activities in rela-
tion to the sub-funds and administra-tion of the fund (compris-
ing fund management company, administration and custodian
bank) are charged to the investor under the above written
agreement. This remuneration covers the costs to be borne by
the investor for the services of asset management, distribution
activities in relation to the sub-funds and fund administration.
The fee schedule set out in this agreement may vary depending
on the investor (cf. Section 6.4 of the appendix). No minimum
investment is required. Unit class "I-X-dist" differs from unit
classes "I-FA1", "IFA2", "IFA3", "I-B", "I-X" and "U-X" in the level
of commission.”

Further information on the new unit class can be found in § 19
prov. 1 d and in the appendix.

3. Investment policy (§ 8)

Under prov. 1 a, it is to be restated that investments in SPACs
(special purpose acquisition company) are also possible. An
investment limit of 10% is to be included with regard to invest-
ments in SPACs for the sub-funds "— Equities Switzerland", let.
CC and "- Small & Mid Cap Equities Switzerland", let. WW.
Further explanations have been included in the appendix.

Notes should be updated in the provisions for the sub-funds
"— Equities Emerging Markets Global ESG Leaders Passive Il",
let. N, "— Equities Global ESG Leaders Passive II", let. S and
"— Equities Global ESG Leaders Passive (CHF hedged) II", let.
T, stating that these sub-funds serve as target funds for the PF
Pension umbrella fund (cf. prov. 6 below).

It should be specified for the sub-funds "— Equities Emerging
Markets Global ESG Screened Passive 11", let. O and "- Equities
Global ESG Screened Passive II", let. U, that investments should
be avoided in companies that are less committed to environ-
mental or social aspects than others.

For the sub-fund "— Equities Global ESG Leaders Passive (CHF
hedged) II", let. T, a reference to prov. 2 should be updated in
the appendix of the fund contract in connection with the use of
the parent index.

The special investment policy of the sub-fund "— Equities Global
(ex Switzerland) Sustainable", let. Z, shall now read as follows
at the start:



"The investment objective of this sub-fund is principally to
invest in companies that take account of sustainability crite-

ity bottlenecks for the sub-fund. As a result, the fund manage-
ment company may not be able to service redemptions. "

ria and consequently have a suitable sustainability profile. In
the research process, which is explained under prov. 2 in the
appendix, both internal sustainability analyses of UBS Asset
Management Switzerland AG and those of appropriately rec-
ognized ESG research providers (such as MSCI ESG Research
und Sustainalytics for general ESG data) are used to assess the
sustainability. UBS’s ESG Consensus Score assesses sustainability
factors, such as the performance of these issuers on environ-
mental, social and governance (ESG) issues, to identify issuers
with a compelling environ-mental and social profile for the
investment universe.

Exclusion criteria (negative screening) and ESG assessments
(ESG integration) as well as an ESG-based instrument selection
(best-in-class) are applied. In addition, as far as possible, com-
panies are actively engaged in order to address identified ESG
risks and opportunities in a targeted manner through direct
dialog (stewardship approach)."

The investment restriction of the sub-fund "— Global Allocation
(USD)", let. MM, in relation to debt paper and rights with a
rating of between BBB- and C or equivalent, is to be increased
from 20% to 35%.

The special investment policy of the sub-fund "— Global Bonds
Sustainable"”, let. SS, shall now read as follows at the start:

“The investment objective of this sub-fund is principally to
invest in issuers that take account of sustainability criteria and
consequently have a suitable sustainability profile. During the
investment process, which is explained in the appendix, the sus-
tainability is assessed through internal analysis provided by UBS
Asset Management Switzerland AG and recognized agencies.
The UBS ESG Consensus Score assesses sustainability factors
such as the performance of these issuers on environmental,
social and governance (ESG) issues, to identify issuers with a
compelling environmental and social profile for the investment
universe.

Both exclusion criteria (negative screening) and ESG assess-
ments (ESG integration) as well as an ESG-based instrument
selection (best-in-class) are applied. In addition, as far as pos-
sible, companies are actively engaged in order to address identi-
fied ESG risks and opportunities in a targeted manner through
direct dialog (stewardship approach)."

For sub-fund "— Swiss Real Estate Selection II", let. XX, the fol-
lowing note is to be updated:

"In accordance with the above provisions, the fund management
company may invest a substantial portion of the sub-fund's
assets in real estate funds. These real estate funds are typically
listed on the stock exchange and their units are traded daily at
market prices. Market conditions may cause the units of the real
estate funds to trade at a high discount. Under such circum-
stances, it may not be in the interest of investors for the units

of the real estate funds to be sold on the stock exchange, but
rather for the units to be redeemed via the primary market. In
which case, termination notice periods of up to one year would
have to be observed. Such market conditions may lead to liquid-
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4. Issue and redemption of units (§ 17)
The following provision should be updated under a new prov. 7:

"7. In the interest of the investors remaining in the investment
fund, the fund management company reserves the right for the
sub-fund - Swiss Real Estate Selection Il in exceptional circum-
stances, such as insufficient liquidity of the market underlying
the benchmark, to reduce all redemption requests (gating) on
days on which the total net amount of redemptions (excluding
contributions and deliveries in kind) exceeds CHF 15 million.

In such circumstances, the fund management company may
decide to reduce redemption applications proportionally and

in the same proportion at its own discretion. The remaining
part of the redemption orders shall be deemed to have been
received for the next valuation day and settled at the terms
applicable on that day. This means there is no preferential treat-
ment of deferred redemption requests. The fund management
company shall immediately apprise the auditors and the super-
visory authority of any decision to suspend the gating. It shall
also notify the investors in an appropriate manner. "

5. Appropriation of net income (§ 22)
The provision shall now read as follows:

"1. The net income of each unit class of the sub-funds shall
be added annually to the assets of the relevant unit class of
the sub-fund for reinvestment. The fund management com-
pany may also de-cide to make interim reinvestments with the
income of each unit class on behalf of the sub-fund, subject to
any taxes and duty charged on the reinvestment.
2. The net income of each distributing unit class of the fund will
be distributed to the investors an-nually within four months of
the close of the financial year in the relevant accounting cur-
rency (CHF/ USD). The fund management company may make
additional interim distributions from the income. Up to 30%
of the net income of a unit class (incl. income carried forward)
may be carried forward to the new account.
3. Reinvestment or distribution can be waived and total net
income can be carried forward to new account if:
- the net income of the current financial year and the
income carried forward from earlier financial years of the
collective investment scheme or a unit class amounts to less
than 1% of the net asset value of the collective investment
scheme or the unit class, and
- the net income of the current financial year and the
income carried forward from earlier financial years of the
collective investment scheme or a unit class amounts to less
than one unit of the ac-counting currency of the collective
investment scheme or the unit class.
4. Capital gains realized on the sale of assets and rights can be
distributed by the fund management company or retained for
the purpose of reinvestment.”

6. Duration of the sub-funds and dissolution (§ 26)

As part of the structure of the sub-funds "— Equities Emerging
Markets Global ESG Leaders Passive II", "— Equities Global ESG
Leaders Passive II" and "— Equities Global ESG Leaders Passive



(CHF hedged) II" as target funds of individual sub-funds of the
PF Pension umbrella fund (cf. prov. 3 above), prov. 2 shall be
updated as follows:

"The following shall apply for the sub-funds " Equities Global
ESG Leaders Passive II", "= Equities Global ESG Leaders Passive
(CHF hedged) II" and "— Equities Emerging Markets Global ESG
Leaders Passive Il":

This sub-fund serves as target fund for the sub-funds "PF Pen-
sion - ESG 50 Fund", "PF Pension - ESG 75 Fund" and "PF Pen-
sion - ESG 100 Fund" (fund of funds):

The "PF Pension - ESG 50 Fund" fund of funds may, in accor-
dance with its risk diversification provi-sions, invest 40% of the
sub-fund's assets in units of the target fund "UBS (CH) Institu-
tional Fund - Equities Global ESG Leaders Passive II" and "UBS
(CH) Institutional Fund - Equities Global ESG Leaders Passive
(CHF hedged) II".

The "PF Pension - ESG 75 Fund" fund of funds may, in accor-
dance with its risk diversification provi-sions, invest 55% of the
sub-fund's assets in units of the target fund "UBS (CH) Institu-
tional Fund - Equities Global ESG Leaders Passive II" and "UBS
(CH) Institutional Fund - Equities Global ESG Leaders Passive
(CHF hedged) II".

The "PF Pension - ESG 100 Fund" fund of funds may, in accor-
dance with its risk diversification provi-sions, invest 70% of the
sub-fund's assets in units of the target fund "UBS (CH) Institu-
tional Fund - Equities Global ESG Leaders Passive II" and "UBS
(CH) Institutional Fund - Equities Global ESG Leaders Passive
(CHF hedged) II".

If an application is made by a fund of funds for the redemp-
tion of a substantial portion of the units relative to the assets
of the target fund, the fund management company is required
to check whether this redemption may be carried out with no
detrimental impact on the remaining investors. Only then will
it approve the redemption by the fund of funds. If the redemp-
tion cannot be carried out without any detrimental impact, it
will not be approved. The redemption by the target fund will be

suspended immediately and the affected target fund will be dis-

solved without notice. The redemption will then be paid to the
fund of funds as part of the dissolution process."

The amendments to the fund contract were approved by
the Swiss Financial Market Supervisory Authority FINMA on
9 December 2022. The amendments entered into force on
9 December 2022.
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Extraordinary events

The war in Ukraine had and still has a material impact on
financial markets, first and foremost on Russian and Ukrainian
securities but also on the wider markets globally. The situation
remains very volatile and the Fund Management Company is
closely monitoring in order to quickly take appropriate action
to protect the interest of investors in our funds. It has put in
place the necessary measures to at all times comply with appli-
cable laws and regulations, in particular but not limited to the
most recently enacted sanction regimes in the EU, Switzerland,
UK and US. As we are experiencing serious trading limitations
beyond sanctioned Russian securities, we are applying fair value
pricing for all relevant securities where price quotes (if avail-
able) are not considered reflective of their current market value.
Depending on the future evolution of financial markets there
may be a further impact on investment strategies. It is unclear
right now whether this will require the application of liquidity
measures in certain funds. These could include all such mea-
sures as indicated in the respective fund prospectuses.



UBS (CH) Institutional Fund

— Bonds CHF Ausland

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 226999 107.06 171831 095.26 202 002 028.05
Class I-A1 CHO0015796813
Net asset value per unit in CHF 1062.27 1001.67 112471
Issue and redemption price per unit in CHF' 1061.21 1001.67 112471
Number of units outstanding 7 230.5020 7 656.4080 10 527.6590
Class I-B CHO0015057356
Net asset value per unit in CHF 1078.33 1015.96 1139.10
Issue and redemption price per unit in CHF' 1077.25 1015.96 1139.10
Number of units outstanding 14 262.8180 7 451.8170 9410.2540
Class I-X CH0015796904
Net asset value per unit in CHF 1082.07 1019.27 1142.41
Issue and redemption price per unit in CHF' 1 080.99 1019.27 1142.41

Number of units outstanding

188 470.0900 153 630.0750 157 073.6820

! see Supplementary information

Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 6.3% -10.8% -0.1%
Class I-B CHF 6.5% -10.6% 0.1%
Class I-X CHF 6.6% -10.5% 0.2%
Benchmark:
SBI® Foreign AAA-BBB (TR) CHF 3.5% -9.1% -0.7%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
France 12.48
Germany 12.35
United States of America 9.94
Canada 9.62
United Kingdom 8.32
Supranationals 7.95
Australia 4.73
South Korea 3.84
Austria 3.72
Spain 3.01
Others 20.59
TOTAL 96.55

There may be differences in the way the percentages mentioned above are
rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
— at sight 6702 317.08 1956 942.71
Securities
— Bonds, convertible bonds, warrant bonds and other debt securities and rights 224 564 840.58 169 497 311.38
Derivative financial instruments -38 070.40 67 399.20
Other assets 1365 596.47 661377.10
TOTAL fund assets 232 594 683.73 172 183 030.39
Loans -5593075.49 -349 912.50
Other liabilities -2501.18 -2022.63
Net fund assets 226 999 107.06 171 831 095.26

Statement of income
1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 13 557.13 0.00
Negative interest -7 160.65 -15115.71
Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights 1729 332.48 1251 488.84
Offset payments from securities lending 131 995.55 70521.85
Income from securities lending 18 806.02 11765.74
Purchase of current net income on issue of units 110 141.03 98 470.17
TOTAL income 1996 671.56 1417 130.89
Expenses
Interest payable -1514.46 -989.48
Audit expenses -18 669.80 -18 669.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -21 346.90 -27 303.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -4 972.51 -4 057.58
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Compensation of the class action processing 0.00 -2 064.46
Other expenses -3360.39 -214.10
Payment of current net income on redemption of units -121133.54 -132 090.14
TOTAL expenses -170 997.60 -185 389.36
Net income 1825 673.96 1231741.53
Realized capital gains and losses’ -3831137.96 -2 196 576.07
Realized result -2 005 464.00 -964 834.54
Unrealized capital gains and losses 13693 017.70 -19 871 586.92
TOTAL result 11 687 553.70 -20 836 421.46

! Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 1825 673.96 1231741.53
Interim accumulation to investors -1169 490.76 0.00
Available for distribution 656 183.20 1231741.53
Less federal withholding tax'’? -229 664.12 -431 109.54
Net income retained for reinvestment -426 519.08 -800 631.99
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 171831 095.26 202 002 028.05
Interim accumulation -408 683.54 0.00
Paid federal withholding tax -445 551.88 -494 261.26
Balance of unit movements 44 334 693.52 -8 840 250.07

Total result

11687 553.70

-20 836 421.46

Net fund assets at the end of the reporting period

226 999 107.06

171 831 095.26

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 7 656.4080 10 527.6590
Units issued 0.0000 837.1150
Units redeemed -425.9060 -3708.3660
Situation at the end of the period 7 230.5020 7 656.4080
Difference between units issued and units redeemed -425.9060 -2 871.2510
Class I-B Number Number
Situation at the beginning of the financial year 7 451.8170 9410.2540
Units issued 8524.2520 2 139.2630
Units redeemed -1713.2510 -4 097.7000
Situation at the end of the period 14 262.8180 7 451.8170
Difference between units issued and units redeemed 6811.0010 -1958.4370
Class I-X Number Number
Situation at the beginning of the financial year 153 630.0750 157 073.6820
Units issued 75 797.4070 23873.5140
Units redeemed -40 957.3920 -27 317.1210
Situation at the end of the period 188 470.0900 153 630.0750
Difference between units issued and units redeemed 34 840.0150 -3443.6070

"includes the interim accumulation in 2023:

Interim accumulation Class I-A1 (Gross CHF 5.078 / Ex. Date 4.9.23 / Value 6.9.23)
Interim accumulation Class I-B (Gross CHF 7.040 / Ex. Date 4.9.23 / Value 6.9.23)
Interim accumulation Class I-X (Gross CHF 7.527 / Ex. Date 4.9.23 / Value 6.9.23)

2 or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 2.441
Less federal withholding tax’ CHF -0.855
Net accumulation per unit CHF 1.586
Class I-B

Reinvestment on 1.2.2024

Gross accumulation CHF 4.066
Less federal withholding tax' CHF -1.424
Net accumulation per unit CHF 2.642
Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 3.080
Less federal withholding tax’ CHF -1.078
Net accumulation per unit CHF 2.002

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, ltem 2.3.4. FTA, in conjunction
with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Notes, fixed rate
CHF
CANADIAN IMPERIAL BANK OF COMMERCE 0.18000% 21-20.04.29* CHF 800 000 220 000 1020 000 913920 0.39
CETRAL AMRICA BNK FR ECON INTEGR-REG-S 2.13750% 22-13.12.27*  CHF 300 000 300 000 300 750 0.13
EBN BV-REG-S 0.87500% 14-22.09.26* CHF 330 000 330 000
EQUINIX EUR 1 FINANCING CORP LLC-REG-S 2.87500% 23-12.09.28* CHF 410 000 410 000 417 585 0.18
EUROPEAN INVESTMENT BANK 1.46000% 23-18.07.33* CHF 1 400 000 1 400 000 1392 300 0.60
ITAU BBA INTERNATIONAL PLC-REG-S 0.56000% 22-17.02.25* CHF 550 000 160 000 710 000 693 315 0.30
LANDESBK HESSEN-THUERIN GIROZ-REG-S-SUB 4.24250% 23-25.07.33*  CHF 1,000 000 1,000 000 1018 000 0.44
NEW BRUNSWICK, PROVINCE OF-REG-S 0.12500% 19-06.12.32* CHF 400 000 400 000 347 400 0.15
PHILIP MORRIS INTERNATIONAL INC-REG-S 1.62500% 14-16.05.24* CHF 800 000 800 000
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 0.89800% 19-03.10.25*  CHF 1600 000 1600 000
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 1.19500% 19-03.04.28* CHF 350 000 350 000
TRANSPOWER NEW ZEALAND LTD 0.03750% 21-16.03.29* CHF 170 000 65 000 235 000 214 790 0.09
VERIZON COMMUNICATIONS INC-REG-S 0.19250% 21-24.03.28* CHF 100 000 100 000 91900 0.04
TOTAL CHF 5 389 960 2.32
Total Notes, fixed rate 5389 960 2.32
Medium term notes, fixed rate
CHF
ABN AMRO BANK NV 2.50500% 23-26.06.28* CHF 1,000 000 1000 000 1018 500 0.44
ABN AMRO BANK NV-REG-S 2.62500% 23-02.03.28* CHF 800 000 400 000 400 000 403 400 0.17
ACHMEA BANK NV-REG-S 0.50000% 17-03.10.25* CHF 100 000 75 000 175 000 169 313 0.07
ACHMEA BANK NV-REG-S 2.74750% 23-16.10.30* CHF 200 000 200 000 200 800 0.09
ADCB FINANCE CAYMAN LTD-REG-S 0.72500% 18-15.02.24* CHF 260 000 80 000 340 000 338 130 0.15
ADCB FINANCE CAYMAN LTD-REG-S 0.50000% 19-29.11.24% CHF 695 000 205 000 900 000 880 740 0.38
AFRICA FINANCE CORP-REG-S 0.52250% 19-20.12.23* CHF 1300 000 195 000 1495 000 1483722 0.64
AKADEMISKA HUS AB-REG-S 0.25000% 15-17.11.25* CHF 60 000 60 000 58 410 0.03
AKADEMISKA HUS AB-REG-S 0.30000% 17-08.10.29% CHF 500 000 80 000 580 000 536 790 0.23
AKADEMISKA HUS AB-REG-S 0.65000% 18-08.02.44* CHF 320 000 320 000 251 360 0.11
AKADEMISKA HUS AB-REG-S 1.99250% 23-14.03.33* CHF 800 000 800 000 817 600 0.35
AKADEMISKA HUS AB-REG-S 1.84250% 23-15.06.35* CHF 800 000 800 000 800 000 0.34
AMP GROUP FINANCE SERVICES LTD-REG-S 0.75000% 18-19.12.22* CHF 300 000 300 000
AMP GROUP FINANCE SERVICES LTD-REG-S 0.80000% 19-18.07.23* CHF 250 000 250 000
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.35000% 18-22.10.24* CHF 295 000 295 000
AROUNDTOWN SA-REG-5 0.73200% 18-30.01.25* CHF 900 000 600 000 1500 000 1396 500 0.60
AROUNDTOWN SA-REG-S 1.72000% 19-05.03.26* CHF 130 000 75 000 205 000 184 500 0.08
ASB BANK LTD-REG-S 0.20000% 17-02.08.24* CHF 260 000 260 000 520 000
ASB BANK LTD-REG-S 0.45000% 19-30.01.25* CHF 160 000 210 000 370 000
ATHENE GLOBAL FUNDING-REG-S 0.85000% 20-14.10.25* CHF 1250 000 870 000 450 000 1670 000 1607 375 0.69
ATHENE GLOBAL FUNDING-REG-S 0.50000% 21-15.01.27* CHF 2 000 000 255 000 2 255 000 2 092 640 0.90
BANCO BILBAO VIZCAYA ARGENTARIA 2.40750% 22-28.11.25* CHF 400 000 400 000 403 600 0.17
BANCO BILBAO VIZCAYA ARGENTARIA 2.77000% 22-28.11.28* CHF 300 000 300 000 308 400 0.13
BANCO DE CREDITO E INVERSIONES-REG-S 0.40000% 19-22.11.24* CHF 330 000 180 000 510 000 498 678 0.21
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.10000% 20-18.09.26* CHF 510 000 215 000 725 000 677 150 0.29
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.59940% 22-26.04.27*  CHF 530 000 160 000 690 000 641700 0.28
BANCO DEL ESTADO DE CHILE-REG-S 0.57500% 17-07.04.27* CHF 225 000 190 000 415 000 389 063 0.17
BANCO DEL ESTADO DE CHILE-REG-S 0.69250% 18-04.12.24* CHF 190 000 95 000 285 000 278 417 0.12
BANCO DEL ESTADO DE CHILE-REG-S 0.24000% 19-06.06.25* CHF 690 000 105 000 795 000 767 175 0.33
BANCO SANTANDER CHILE-REG-S 0.44100% 18-21.12.23* CHF 895 000 895 000
BANCO SANTANDER CHILE-REG-S 0.38400% 19-27.09.24* CHF 1005 000 160 000 1165 000 1144613 0.49
BANCO SANTANDER CHILE-REG-S 0.13500% 19-29.08.29% CHF 515 000 120 000 635 000 541 655 0.23
BANCO SANTANDER CHILE SA-REG-S 0.29750% 21-22.10.26* CHF 140 000 140 000 130 830 0.06
BANCO SANTANDER SA-REG-S 0.75000% 17-12.06.23* CHF 1175 000 1175 000
BANCO SANTANDER SA-REG-S 1.00000% 18-10.12.24* CHF 1450 000 100 000 450 000 1100 000 1086 800 0.47
BANCO SANTANDER SA-REG-S 0.31000% 21-09.06.28* CHF 400 000 360 000 760 000 697 680 0.30
BANK FUER ARBEIT UN WIRTSCHAFT AG 2.05250% 23-14.04.28* CHF 650 000 650 000 657 800 0.28
BANK OF AMERICA CORP-REG-S 0.25250% 19-12.06.26* CHF 590 000 800 000 1.090 000 300 000 286 500 0.12
BANK OF MONTREAL-REG-S 2.26000% 23-01.02.29* CHF 1300 000 1300 000 1310 400 0.56
BANK OF NOVA SCOTIA DN-REG-S 0.14250% 21-25.10.28* CHF 250 000 250 000 226 625 0.10
BANK OF NOVA SCOTIA-REG-S 0.20000% 18-19.11.25* CHF 130 000 130 000 126 165 0.05
BANK OF NOVA SCOTIA-REG-S 0.30250% 21-30.07.31* CHF 1450 000 505 000 1650 000 305 000 262 453 0.11
BANK OF NOVA SCOTIA-REG-S 0.38500% 22-01.02.29% CHF 200 000 60 000 260 000 237 250 0.10
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
BANK OF NOVA SCOTIA/THE-REG-S 0.27800% 22-01.04.27* CHF 450 000 145 000 595 000 567 928 0.24
BANK OF NOVA SCOTIA/THE-REG-S 2.04250% 23-04.05.26* CHF 1400 000 1400 000 1414700 0.61
BANK OF NOVA SCOTIA/THE 2.14250% 23-03.05.30% CHF 1.000 000 1.000 000 1025 000 0.44
BANK OF NOVA SCOTIA/THE-REG-S 2.38250% 23-22.09.27* CHF 1.000 000 1.000 000 1013 500 0.44
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 19-12.06.26* CHF 450 000 145 000 595 000 567 630 0.24
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 20-03.11.28* CHF 790 000 160 000 950 000 864 975 0.37
BANQUE FEDERATIVE CREDIT MUTUEL-REG-S 2.73000% 23-11.07.30* CHF 1600 000 1,600 000 1642 400 071
BANQUE FEDERATIVE D CREDIT MUTUEL-REG-S 0.60000% 17-05.04.27*  CHF 500 000 170 000 500 000 170 000 161925 0.07
BANQUE FEDERATIVE DU CREDIT-REG-S 0.40000% 17-19.12.25* CHF 225 000 225 000
BANQUE FEDERATIVE DU CREDIT-REG-S 1.00000% 18-13.11.26* CHF 170 000 170 000 165 580 0.07
BANQUE FEDERTIVE DU CREDIT MUTUEL-REG-S 0.36600% 18-10.10.24*  CHF 500 000 500 000
BANQUE FEDERTVE DU CREDIT MUTUEL-REG-S 2.30000% 23-30.01.27*  CHF 1.000 000 500 000 500 000 503 500 0.22
BANQUE INTL A LUXEMBOURG SA-REG-S 1.00000% 19-10.07.25* CHF 1100 000 135 000 1235 000 1201038 0.52
BARCLAYS PLC-REG-S 0.31500% 21-04.06.27* CHF 1400 000 200 000 400 000 1200 000 1122 000 0.48
BARCLAYS PLC-REG-S 1.12500% 18-12.07.23* CHF 600 000 600 000
BAT INTERNATIONAL FINANCE PLC-REG-S 1.37500% 14-08.09.26* CHF 900 000 500 000 400 000 393 400 0.17
BAWAG PSK BANK FUER ARBEIT UND WI-REG-S 2.95500% 22-29.11.27*  CHF 525 000 525 000 531038 0.23
BAWAG PSK BK FR ARBEIT WIRT O-REG-S 1.58500% 23-16.12.26* CHF 650 000 650 000 647 075 0.28
BERLIN HYP AG 0.25000% 21-04.10.29* CHF 700 000 80 000 400 000 380 000 338 960 0.15
BERLIN HYP AG 2.25000% 23-08.11.27* CHF 500 000 500 000 503 295 0.22
BERLIN HYP AG-REG-S 0.25000% 20-11.09.28* CHF 1595 000 200 000 995 000 800 000 724 000 031
BERLIN HYP AG-REG-S 0.96750% 22-04.08.26* CHF 450 000 135 000 450 000 135 000 132 705 0.06
BERLIN-HANNOVERSCHE HYPOTHKNBNK-REG-S 0.25000% 21-10.03.31%  CHF 500 000 110 000 610 000 523 990 0.23
BMW INTERNATIONAL INVESTMENT BV-REG-S 0.75000% 19-03.09.27* CHF 170 000 170 000 163 030 0.07
BNG BANK NV 1.68750% 23-19.05.30* CHF 700 000 700 000 711 550 031
BNP PARIBAS SA 0.52750% 22-20.01.28* CHF 400 000 200 000 600 000 557 700 0.24
BNP PARIBAS SA 2.41250% 23-13.01.28* CHF 1800 000 1200 000 600 000 608 400 0.26
BNP PARIBAS SA 2.89250% 22-27.09.29* CHF 600 000 200 000 800 000 818 400 0.35
BNP PARIBAS SA-REG-S 0.30000% 19-15.10.27* CHF 200 000 200 000 186 100 0.08
BNP PARIBAS SA-REG-S 0.15000% 20-10.03.28* CHF 1200 000 200 000 800 000 600 000 549 000 0.24
BNP PARIBAS SA-REG-S 0.14750% 21-13.07.27* CHF 1400 000 400 000 800 000 1.000 000 931 000 0.40
BNP PARIBAS SA-REG-S 2.63000% 23-07.06.29* CHF 600 000 200 000 400 000 409 509 0.18
BNP PARIBAS-REG-S 0.50000% 21-16.03.29* CHF 400 000 200 000 600 000 543 000 0.23
BNP PARIBAS-REG-S 1.00000% 18-06.06.25* CHF 1375 000 125 000 1.000 000 500 000 491 250 0.21
BNZ INTERNATIONAL FUND LTD/LONDON-REG-5 0.11100% 20-24.07.28*  CHF 195 000 255 000 450 000 409 275 0.18
BOS FUNDING LTD-REG-S 1.50000% 19-29.11.23* CHF 1700 000 225000 1925 000 1921728 0.83
CAISSE DES DEPOTS ET CONSIGNATIONS 1.75000% 22-28.11.29* CHF 800 000 800 000 809 200 035
CAIXABANK SA-REG-S 0.47700% 21-01.07.27* CHF 1200 000 200 000 800 000 600 000 560 700 0.24
CANADIAN IMPERIAL BANK OF COM/CAD-REG-S 0.12500% 15-22.12.25% CHF 155 000 155 000 149 730 0.06
CANADIAN IMPERIAL BANK-REG-S 0.05000% 19-15.10.26* CHF 425 000 150 000 575 000 542 800 0.23
CANADIAN IMPERIAL BK OF COM-REG-S 0.60000% 19-30.01.25* CHF 595 000 95 000 690 000
CANADIAN IMPERIAL BK OF COM-REG-S 0.96750% 22-26.04.29* CHF 2350 000 1105 000 3455 000 3306 435 1.42
CBQ FINANCE LTD-REG-S 0.38000% 19-19.10.23* CHF 530 000 530 000
CBQ FINANCE LTD-REG-S 0.73500% 20-27.11.24* CHF 1800 000 345 000 400 000 1745 000 1714114 0.74
CBQ FINANCE LTD-REG-S 0.19500% 21-22.04.24* CHF 1500 000 365 000 1865 000 1844 858 0.79
CELLNEX TELECOM SA-REG-S 0.77500% 20-18.02.27* CHF 660 000 300 000 220 000 740 000 698 560 0.30
CELLNEX TELECOM SA-REG-S 1.11750% 20-17.07.25* CHF 1200 000 255 000 500 000 955 000 936 855 0.40
CENTRAL AMERICAN BANK ECO INTEGRA-REG-S 0.11000% 21-15.12.28*  CHF 400 000 125 000 525 000 472763 0.20
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.31400% 18-05.09.24*  CHF 95 000 95 000 93 461 0.04
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.40500% 20-25.06.25%  CHF 1,000 000 245 000 600 000 645 000 627 585 0.27
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.17000% 21-29.09.31*  CHF 1100 000 290 000 1390 000 1169 685 0.50
CIE DE FINANCEMENT FONCIER SA-REG-S 0.89000% 22-27.04.29* CHF 450 000 130 000 580 000 555 930 0.24
CITIGROUP INC-REG-S 0.50000% 17-22.11.24* CHF 660 000 145 000 660 000 145 000 142 724 0.06
CITIGROUP INC-REG-S 0.75000% 19-02.04.26* CHF 260 000 265 000 160 000 365 000 353 685 0.15
CITIGROUP INC-REG-S 0.50000% 19-01.11.28* CHF 1.000 000 180 000 900 000 280 000 257 740 0.11
CITIGROUP INC-REG-S 0.25000% 21-30.08.29* CHF 95 000 95 000 84 550 0.04
CNTRL AMRCAN BANK FOR ECO INTGTIN REG-S 1.54620% 22-30.11.26*  CHF 400 000 130 000 530 000 524 700 0.23
COMMERZBANK AG-REG-S 1.10000% 18-11.07.25* CHF 1135000 115 000 400 000 850 000 832 150 0.36
COMMERZBANK AG-REG-S 3.37500% 22-29.09.26* CHF 400 000 100 000 500 000 510 000 0.22
COMMERZBANK AG-REG-S 3.26250% 23-03.02.27* CHF 1200 000 200 000 1.000 000 1013 500 0.44
COMMERZBANK AG-REG-S 3.80000% 23-03.05.28* CHF 500 000 500 000 516 750 0.22
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.40000% 17-25.09.26*  CHF 165 000 165 000 158 648 0.07
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.11300% 19-10.12.29*  CHF 295 000 295 000 263 288 0.11
COMMONWEALTH BANK OF AUSTRALIA-REG-S 1.24000% 22-02.09.29*  CHF 585 000 170 000 755 000 736 880 0.32
COMMONWEALTH BANK OF AUSTRALIA 1.94000% 23-26.06.30* CHF 900 000 900 000 909 000 039
COMPAGNIE DE FINANCEMENT FONCIER-REG-S 2.50000% 06-24.02.31*  CHF 530 000 100 000 630 000 663 075 0.29
COMPAGNIE DE FINANCEMENT FONCIER 1.90300% 23-16.06.28* CHF 1200 000 1200 000 1210 200 0.52
CORP ANDINA DE FOMENTO-REG-S 2.42750% 23-15.02.30* CHF 1200 000 1200 000 1201320 0.52
CORPORACION ANDINA DE FOMENTO-REG-S 1.50000% 14-01.12.28%  CHF 1990 000 995 000 600 000 2 385 000 2288408 0.98
CORPORACION ANDINA DE FOMENTO-REG-S 0.50000% 15-26.02.26* CHF 295 000 225000 520 000 499 980 0.21
CORPORACION ANDINA DE FOMENTO-REG-S 0.70000% 20-04.09.25%  CHF 240 000 240 000 233520 0.10
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
CORPORACION ANDINA DE FOMENTO 2.55250% 23-25.10.29% CHF 600 000 600 000 608 400 0.26
CPI PROPERTY GROUP SA-REG-S 1.63000% 18-25.10.23* CHF 1100 000 625 000 1725 000
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 15-18.06.26*  CHF 660 000 185 000 845 000 813313 0.35
CREDIT AGRICOLE HOME LOAN SFH SA 1.82500% 23-26.05.28* CHF 600 000 600 000 605 400 0.26
CREDIT AGRICOLE SA 0.41000% 22-18.01.30* CHF 400 000 120 000 520 000
CREDIT AGRICOLE SA 2.50750% 23-27.04.27* CHF 600 000 600 000 610 500 0.26
CREDIT AGRICOLE SA 2.36250% 23-05.10.28* CHF 1200 000 1200 000 1218 600 0.52
CREDIT AGRICOLE SA LONDON-REG-S 1.00000% 19-07.11.25* CHF 200 000 200 000 400 000 391 000 0.17
CREDIT AGRICOLE SA LONDON-REG-S 0.12750% 20-27.07.28* CHF 780 000 780 000 715 650 0.31
CREDIT AGRICOLE SA LONDON-REG-S 0.50000% 20-01.10.26* CHF 1.400 000 200 000 600 000 1.000 000 952 500 0.41
CREDIT AGRICOLE SA-REG-S 0.25000% 21-10.03.31* CHF 300 000 250 000 550 000
CREDIT AGRICOLE SA-REG-S 0.16370% 21-28.04.28* CHF 300 000 95 000 395 000 364 783 0.16
CREDIT AGRICOLE SA-REG-S 3.04250% 22-29.09.27* CHF 400 000 600 000 400 000 600 000 617 100 0.27
CREDIT AGRICOLE SA-REG-S 2.19000% 22-07.12.27* CHF 250 000 250 000 252125 0.11
CREDIT AGRICOLE SA/LONDON-SUB 2.12500% 15-29.09.25* CHF 400 000 150 000 550 000 549 450 0.24
CREDIT AGRICOLE SA/LONDON-REG-S 0.62500% 17-12.07.24* CHF 75 000 75 000 74 265 0.03
CREDIT AGRICOLE SA/LONDON-REG-5-SUB 0.25000% 19-10.10.29* CHF 1070 000 95 000 800 000 365 000 326 675 0.14
CREDIT SUISSE LONDON BRANCH-REG-S 0.55000% 16-15.04.24* CHF 1600 000 105 000 600 000 1105 000 1096 492 0.47
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.45000% 17-08.11.30* CHF 380 000 380 000 350 740 0.15
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 18-18.07.28* CHF 175 000 175 000 166 775 0.07
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 19-19.06.29* CHF 425 000 145 000 570 000 521322 0.22
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 19-19.06.34* CHF 505 000 95 000 600 000 526 500 0.23
DEUTSCHE BAHN FINANCE GMBH 0.20000% 21-20.05.33* CHF 600 000 225 000 200 000 625 000 541250 0.23
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 21-28.01.36* CHF 600 000 230 000 830 000 672 300 0.29
DEUTSCHE BAHN FINANCE GMBH 2.28500% 22-28.11.42* CHF 680 000 680 000 725 220 0.31
DEUTSCHE BAHN FINANCE GMBH 1.88500% 23-13.09.35* CHF 700 000 700 000 707 350 0.30
DEUTSCHE BANK AG 0.31500% 21-14.09.27* CHF 800 000 200 000 400 000 600 000 555 600 0.24
DEUTSCHE BANK AG-REG-S 0.62500% 15-19.12.23* CHF 1,500 000 1500 000
DEUTSCHE BANK AG-REG-S 0.62500% 18-08.02.23* CHF 550 000 550 000
DEUTSCHE BANK AG-REG-S 0.80000% 20-07.02.25* CHF 600 000 600 000 400 000 800 000 779 520 0.34
DEUTSCHE BANK AG-REG-S 3.64500% 23-27.01.29* CHF 1400 000 1400 000 1413300 0.61
DEUTSCHE TELEKOM AG-REG-S 0.43500% 20-06.02.32* CHF 660 000 200 000 200 000 660 000 579 480 0.25
DNB BANK ASA-REG-S 0.05000% 19-13.03.24* CHF 550 000 550 000
DOHA FINANCE LTD-REG-S 0.46500% 22-24.01.24* CHF 900 000 265 000 1165 000 1158 709 0.50
DZ BANK AG DEUTSCHE ZENTRAL-GENOS-REG-S 2.83250% 23-16.05.29*  CHF 1400 000 400 000 1000 000 1015000 0.44
DZ BANK AG DEUTSCHE ZEN GENBK-REG-5-SUB 3.61000% 23-16.10.28*  CHF 600 000 600 000 609 900 0.26
DZ BANK AG DEUTSCHE-REG-S 2.62500% 23-27.08.29* CHF 800 000 800 000 803 200 0.35
DZ BANK AG DUTSE ZENTRAL-REG-S-SUB 3.84500% 22-17.08.32* CHF 800 000 200 000 1.000 000 1013 000 0.44
E.ON SE 1.86000% 22-05.12.25* CHF 850 000 850 000 849 720 0.37
ELI LILLY & CO-REG-S 0.45000% 16-24.05.28* CHF 725 000 275 000 725 000 275 000 261388 0.11
ERSTE GROUP BANK AG-REG-S 0.25000% 21-02.10.28* CHF 800 000 250 000 1050 000 953 925 0.41
EUROPEAN INVESTMENT BANK-REG-S 3.12500% 06-30.06.36* CHF 625 000 625 000 734 688 032
EXPORT-IMPORT BANK OF KOREA-REG-S 0.17000% 17-18.07.25* CHF 660 000 310 000 970 000 943 325 0.41
FIRST ABU DHABI BANK PJSC-REG-S 0.07000% 19-18.10.27* CHF 560 000 265 000 825 000 759 413 033
FIRST ABU DHABI BANK PJSC-REG-S 0.32250% 18-27.09.23* CHF 500 000 500 000
FIRST ABU DHABI BANK PJSC-REG-S 0.40100% 19-02.10.24* CHF 660 000 220 000 880 000 862 400 037
FIRST ABU DHABI BANK PJSC-REG-S 0.20500% 19-04.12.25* CHF 200 000 150 000 350 000 336 350 0.14
FIRST ABU DHABI BANK PJSC-REG-S 0.06800% 21-31.03.27* CHF 1.000 000 135 000 1135000 1057 253 0.45
FIRST ABU DHABI BANK PJSC 0.14750% 21-17.11.26* CHF 170 000 170 000 160 225 0.07
FRESENIUS SE & CO KGAA 2.96000% 23-18.10.28* CHF 565 000 565 000 568 390 0.24
GAZPROM PJSC VIA GAZ FINANCE PLC-REG-S 1.54000% 21-30.06.27* CHF 500 000 1000 000 1500 000 660 000 0.28
GLENCORE CAPITAL FINANCE DAC-REG-S 1.00000% 20-30.03.27* CHF 500 000 245 000 745 000 704 770 0.30
GLENCORE FINANCE EUROPE SA-REG-S 1.25000% 18-09.10.24* CHF 1000 000 200 000 1200 000
GLENCORE FINANCE EUROPE LTD-REG-S 0.35000% 19-10.09.25* CHF 500 000 240 000 740 000 712 990 031
GOLDMAN SACHS GROUP INC-REG-S 0.50000% 17-04.12.24* CHF 570 000 175 000 745 000
GOLDMAN SACHS GROUP INC-REG-S 1.00000% 18-24.11.25* CHF 935 000 170 000 905 000 200 000 196 200 0.08
GRAND CITY PROPERTIES SA-REG-S 0.57000% 19-24.06.24* CHF 100 000 100 000 97 000 0.04
HEATHROW FUNDING LTD-REG-S 0.50000% 16-17.05.24* CHF 660 000 660 000
HEATHROW FUNDING LTD-REG-S 0.45000% 19-15.10.26* CHF 530 000 410 000 940 000 892 060 0.38
HSBC HOLDINGS PLC-REG-S 0.32000% 21-03.11.27* CHF 800 000 400 000 400 000 800 000 741 200 032
HSBC HOLDINGS PLC-REG-S 0.81250% 21-03.11.31* CHF 600 000 400 000 1000 000 852 000 0.37
HSBC HOLDINGS PLC-REG-S 1.80500% 22-01.06.26* CHF 600 000 200 000 800 000 790 000 0.34
HYPO NOE GRUPPE BANK AG-REG-S 0.10000% 19-27.11.24* CHF 215 000 140 000 355 000 347 652 0.15
HYPO VORARLBERG BANK AG-REG-S 0.45000% 18-05.03.24* CHF 1,650 000 1650 000
HYPO VORARLBERG BANK AG-REG-S-SUB 1.62500% 19-29.11.29* CHF 1000 000 235 000 1235000 1111500 0.48
HYPO VORARLBERG BANK AG-REG-S 0.12500% 19-03.09.29* CHF 1,500 000 405 000 1,905 000 1628775 0.70
HYUNDAI CAPITAL SERVICES INC-REG-S 0.69500% 18-27.06.23* CHF 1000 000 1.000 000
HYUNDAI CAPITAL SERVICES INC-REG-S 0.73250% 19-26.02.24* CHF 1200 000 1200 000
HYUNDAI CAPITAL SERVICES INC-REG-S 0.26000% 20-11.02.25* CHF 1000 000 80 000 1080 000 1049 544 0.45
INDUSTRIAL BANK OF KOREA-REG-S 0.02190% 19-16.07.25* CHF 1.000 000 350 000 1350 000 1302 750 0.56
INTESA SANPAOLO BANK IRELAND PLC-REG-S 0.25000% 19-30.09.24* CHF 800 000 400 000 1200 000 1176 600 0.51
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.37500% 17-18.07.25*  CHF 1.000 000 300 000 600 000 700 000 676 550 0.29
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JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.12500% 20-14.07.28* __ CHF 400 000 285 000 685 000 602 800 0.26
JPMORGAN CHASE & CO-REG-S 0.63000% 20-25.02.35* CHF 1.000 000 1.000 000 805 159 035
JPMORGAN CHASE & CO-REG-S 0.80000% 22-03.02.32* CHF 1000 000 800 000 1800 000 1595 043 0.69
KOMMUNALBANKEN A/S-REG-S 1.27500% 22-22.12.27* CHF 1200 000 300 000 900 000 895 950 0.39
KOMMUNALKREDIT AUSTRIA AG-REG-S 3.37500% 06-22.06.26* CHF 180 000 115 000 295 000 303 408 0.13
KOMMUNEKREDIT-REG-S 2.87500% 06-13.10.31* CHF 315 000 45 000 360 000 396 540 0.17
KOMMUNEKREDIT-REG-S 0.62500% 15-09.07.27* CHF 200 000 120 000 320 000
KOREA DEVELOPMENT BANK-REG-S 0.44500% 20-08.05.25* CHF 450 000 280 000 730 000 714 670 0.31
KOREA DEVELOPMENT BANK 0.17000% 21-22.07.31* CHF 1000 000 1000 000 874 500 0.38
KOREA DEVELOPMENT BANK/THE-REG-S 0.94000% 22-28.04.27* CHF 105 000 105 000 102 008 0.04
KOREA EXPRESSWAY CORP-REG-S 0.25000% 17-07.06.24* CHF 295 000 295 000
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.05000% 19-19.07.27*  CHF 715 000 115 000 830 000
KOREA LAND & HOUSING CORP-REG-S 0.19250% 20-15.06.25* CHF 705 000 395 000 1100 000 1,066 450 0.46
KOREA NATIONAL OIL CORP-REG-S 0.26250% 20-30.07.27* CHF 1200 000 1200 000
LA BANQUE POSTALE SA-REG-S 2.82750% 23-12.07.30* CHF 700 000 700 000 714,000 0.31
LA BANQUE POSTALE-REG-S 2.77250% 23-12.07.27* CHF 400 000 400 000 408 800 0.18
LANDESBANK BADEN-WUERTTEMBERG 2.60250% 23-04.10.28* CHF 500 000 500 000 506 500 0.22
LANSFORSAKRINGAR HYPOTEK AB-REG-S 0.20000% 18-17.04.26* CHF 290 000 55 000 345 000 333270 0.14
LLOYDS BANKING GROUP PLC-REG-S 1.00000% 18-04.03.25* CHF 1240 000 265 000 1505 000 1483328 0.64
LLOYDS BANKING GROUP 0.60250% 22-09.02.29* CHF 400 000 600 000 600 000 400 000 364 200 0.16
LLOYDS BANKING GROUP PLC-REG-S 2.74500% 23-02.02.27* CHF 400 000 400 000 402 600 0.17
MACQUARIE GROUP LTD-REG-S 0.39500% 21-20.07.28* CHF 1200 000 275 000 400 000 1075 000 985 238 0.42
MACQUARIE GROUP LTD-REG-S 1.28500% 22-11.09.29* CHF 900 000 100 000 1000 000 938 000 0.40
MANITOBA, PROVINCE OF-REG-S 0.25000% 19-15.03.29* CHF 200 000 200 000 187 200 0.08
MANITOBA, PROVINCE OF-REG-S 0.80000% 19-15.03.39* CHF 200 000 45 000 245 000 212 048 0.09
MANITOBA, PROVINCE OF-REG-S 0.70000% 20-20.04.40* CHF 330 000 65 000 395 000 331603 0.14
MASSMUTUAL GLOBAL FUNDING II-REG-S 2.65000% 23-03.05.28* CHF 2 000 000 400 000 1600 000 1640 800 0.71
MBANK SA-REG-S 1.01830% 19-04.10.24* CHF 200 000 400 000 600 000 576 000 0.25
MEDIOBANCA INTERNATIONAL LUX SA-REG-S 0.55000% 18-02.03.23*  CHF 1435 000 1435 000
MERCEDES-BENZ INTERNATIONAL 1.96000% 23-12.10.26* CHF 400 000 400 000 401 000 0.17
MERCEDES-BENZ INTERNATIONAL 2.10750% 23-12.10.29* CHF 200 000 200 000 201 000 0.09
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.30000% 17-19.01.26*  CHF 1.000 000 75 000 600 000 475 000 457 425 0.20
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.12500% 19-11.06.27* CHF 55 000 55 000 51398 0.02
METROPOLITAN LIFE GLOBAL FUND-REG-S 0.12500% 20-25.09.28* CHF 1.000 000 470 000 400 000 1.070 000 971 560 0.42
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 2.15000% 22-07.12.26* CHF 600 000 190 000 790 000 793 555 0.34
MFINANCE FRANCE SA 1.00500% 17-28.03.23* CHF 630 000 630 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.30000% 17-20.12.24* CHF 330 000 330 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.50000% 18-14.06.28* CHF 450 000 120 000 570 000 542 640 0.23
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 19-26.02.29% CHF 140 000 140 000 129 920 0.06
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 19-18.06.31* CHF 200 000 240 000 440 000 391 160 0.17
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.10000% 20-17.12.25% CHF 200 000 200 000 400 000 383 600 0.16
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 21-03.03.31* CHF 500 000 95 000 595 000 510213 0.22
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 21-29.03.41* CHF 200 000 80 000 280 000 212 940 0.09
MUENCHENER HYPOTHEKENBANK EG 1.25000% 22-30.06.27* CHF 265 000 265 000 261953 0.11
MUENCHENER HYPOTHEKENBANK EG-SUB 4.25250% 23-07.06.33* CHF 800 000 800 000 815 206 0.35
MUENCHENER HYPOTHEKENBANK EG-REG-S 1.75000% 23-23.06.28* CHF 1.000 000 1.000 000 1.008 500 0.43
MUENCHENER HYPOTHEKENBANK EG 0.25000% 19-31.10.44* CHF 1200 000 1000 000 2 200 000 1410222 0.61
MUNICIPALITY FINANCE PLC-REG-S 0.62500% 17-06.08.38* CHF 650 000 155 000 805 000 697 130 0.30
NATIONAL AUSTRALIA BANK LTD-REG-S 0.12500% 19-21.06.27* CHF 400 000 370 000 770 000 726 495 0.31
NATIONAL AUSTRALIA BANK LTD-REG-S 0.06500% 20-29.01.29* CHF 60 000 120 000 180 000 163 980 0.07
NATIONAL AUSTRALIA BANK LTD-REG-S 0.29250% 22-03.02.28* CHF 500 000 150 000 500 000 150 000 140 475 0.06
NATIONAL AUSTRALIA BANK LTD-REG-S 1.71500% 23-03.02.33* CHF 1200 000 1200 000 1187 400 0.51
NATIONAL AUSTRALIA BANK LTD-REG-S 2.20100% 23-12.04.29% CHF 800 000 400 000 400 000 406 200 0.17
NATIONAL BANK OF CANADA-REG-S 1.95750% 22-03.11.27* CHF 350 000 110 000 460 000 465 290 0.20
NATIONWIDE BUILDING SOCIETY-REG-S 0.16750% 19-11.07.31* CHF 55 000 55 000 48 565 0.02
NATIONWIDE BUILDING SOCIETY-REG-S 1.91500% 22-08.09.28* CHF 800 000 240 000 150 000 890 000 869 975 037
NATIONWIDE BUILDING SOCIETY 2.97000% 23-08.09.27* CHF 200 000 200 000 202 200 0.09
NATWEST MARKETS PLC-REG-S 0.89750% 22-04.04.25* CHF 800 000 200 000 400 000 600 000 589 560 0.25
NATWEST MARKETS PLC-REG-S 2.78250% 22-06.12.27* CHF 800 000 800 000 813 600 0.35
NATWEST MARKETS PLC-REG-S 2.85750% 23-06.06.28* CHF 400 000 400 000 405 800 0.17
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 3.25000% 06-07.08.29*  CHF 180 000 180 000 197 550 0.08
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.37500% 12-13.09.27*  CHF 400 000 60 000 460 000
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.25000% 19-18.10.27* CHF 1000 000 630 000 600 000 1030 000 965 625 0.42
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.12500% 20-11.09.29* CHF 305 000 305 000 272 670 0.12
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.12500% 21-23.07.30% CHF 2500 000 355 000 2 855 000 2495 270 1.07
NORDEA BANK ABP-REG-S 0.55000% 15-23.06.25* CHF 700 000 700 000
NORDEA BANK ABP-REG-S 1.81000% 22-15.06.27* CHF 800 000 200 000 1000 000 988 500 0.42
ONTARIO, PROVINCE OF-REG-S 0.25000% 17-28.06.29* CHF 200 000 315 000 200 000 315 000 293738 0.13
ONTARIO, PROVINCE OF-REG-S 0.05000% 21-12.05.33* CHF 400 000 95 000 495 000 423720 0.18
PACIFIC LIFE GLOBAL FUNDING II-REG-S 1.75000% 22-02.05.29* CHF 1,900 000 140 000 2 040 000 1958 400 0.84
QNB FINANCE LTD-REG-S 0.02500% 21-03.06.24* CHF 600 000 1000 000 1600 000 1576 864 0.68
QUEBEC, PROVINCE OF 0.03000% 21-18.06.31* CHF 170 000 170 000 150 620 0.06
QUEBEC, PROVINCE OF 2.04000% 23-09.05.33* CHF 700 000 700 000 721 000 0.31
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RABOBANK NEDERLAND NV-REG-S 0.25000% 19-25.11.27* CHF 800 000 800 000 800 000 800 000 741 600 0.32
RCI BANQUE SA-REG-S 0.55000% 18-30.05.23* CHF 1120 000 1120 000
RCI BANQUE SA-REG-S 0.50000% 19-18.07.24% CHF 490 000 490 000
RCI BANQUE SA-REG-S 3.50000% 23-10.05.28* CHF 1300 000 1300 000 1348 100 0.58
ROYAL BANK OF CANADA-REG-S 0.20000% 21-22.09.31* CHF 800 000 250 000 800 000 250 000 214 250 0.09
ROYAL BANK OF CANADA-REG-S 0.40000% 22-05.10.26* CHF 900 000 390 000 400 000 890 000 858 850 0.37
ROYAL BANK OF CANADA-REG-S 1.49500% 22-08.07.25* CHF 700 000 220 000 700 000 220 000 219 560 0.09
ROYAL BANK OF CANADA-REG-S 1.47500% 23-30.01.26* CHF 1000 000 1000 000 997 500 0.43
ROYAL BANK OF CANADA-REG-S 2.08500% 23-31.03.28* CHF 700 000 700 000 713 300 0.31
SANTANDER CONSUMER FINANCE SA-REG-S 0.15000% 19-10.12.24* CHF 850 000 115 000 850 000 115 000 112 700 0.05
SANTANDER CONSUMER FINANCE SA-REG-S 2.73250% 23-04.07.25* CHF 800 000 800 000 809 600 0.35
SANTANDER CONSUMER FINANCE SA-REG-S 2.93250% 23-04.07.28* CHF 500 000 500 000 515 000 0.22
SANTANDER UK PLC-REG-S 2.00500% 23-12.09.29* CHF 600 000 600 000 610 800 0.26
SHELL INTERNATIONAL FINANCE BV-REG-S 0.87500% 15-21.08.28* CHF 500 000 100 000 500 000 100 000 96 100 0.04
SNCF RESEAU 2.62500% 11-11.03.37* CHF 700 000 190 000 890 000 974 550 0.42
SNCF RESEAU-REG-S 2.00000% 10-12.11.26* CHF 390 000 10 000 390 000 10 000 10145 0.00
SNCF RESEAU-REG-S 3.25000% 06-30.06.32* CHF 200 000 105 000 200 000 105 000 118 073 0.05
SOCIETE GENERALE 0.37500% 21-26.07.28* CHF 1000 000 200 000 1000 000 200 000 182 600 0.08
SOCIETE GENERALE SA 2.27750% 23-27.02.26* CHF 1,000 000 800 000 200 000 200 600 0.09
SOCIETE GENERALE SA 2.68250% 23-19.10.29* CHF 1600 000 1600 000 1620 800 0.70
SOCIETE GENERALE SA-REG-S 0.25000% 20-25.02.27* CHF 800 000 200 000 400 000 600 000 559 500 0.24
SOCIETE GENERALE SA-REG-S 0.74500% 22-26.01.29% CHF 200 000 200 000 400 000 365 200 0.16
SOCIETE GENERALE SA-REG-S 2.62500% 22-14.10.26* CHF 350 000 105 000 200 000 255 000 259 335 0.11
SOCIETE GENERALE-REG-S 0.70000% 18-26.02.25* CHF 1,000 000 200 000 1200 000 1176 360 0.51
SOCIETE GENERALE-REG-S 0.87500% 19-28.02.24* CHF 800 000 800 000
SOCIETE NATIONALE SNCF SA-REG-S 0.22700% 20-18.06.30* CHF 650 000 105 000 755 000 690 070 0.30
SPAREBANK 1 BOLIGKREDITT AS 1.86750% 23-23.10.28* CHF 900 000 900 000 906 750 0.39
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 19-11.12.25* CHF 115 000 115 000 110 975 0.05
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 21-15.09.28* CHF 400 000 200 000 600 000 546 300 0.23
SPAREBANK 1 NORD NORGE-REG-S 2.70000% 23-20.03.29* CHF 1200 000 400 000 800 000 807 200 0.35
SVENSK EXPORTKREDIT AB-REG-S 1.71250% 23-17.01.30% CHF 800 000 400 000 400 000 405 600 0.17
SWEDBANK AB 2.77250% 23-13.06.28* CHF 600 000 600 000 609 300 0.26
TANNER SERVICIOS FINANCIEROS SA-REG-S 1.15000% 21-26.04.24* CHF 400 000 115 000 515 000 504 597 0.22
THE TORONTO-DOMINION BANK-REG-S 2.20250% 23-31.01.28* CHF 400 000 400 000
TORONTO-DOMINION BANK-REG-S 1.97000% 23-18.09.26* CHF 500 000 500 000 504 250 0.22
TORONTO-DOMINION BANK-REG-S 1.94500% 23-18.09.29* CHF 500 000 500 000 508 000 0.22
TOYOTA MOTOR FINAN NETHERLANDS BV-REG-S 2.13000% 23-15.06.27* CHF 405 000 405 000 407 835 0.18
TOYOTA MOTOR FINANCE NLD 2.12000% 23-26.10.29* CHF 570 000 570 000 573 705 0.25
TOYOTA MOTOR FINANCE NETHER BV-REG-S 0.000001% 21-21.05.24*  CHF 800 000 800 000 789 361 0.34
TRANSURBAN QUEENSLAND FINANCE PTY LTD 0.62500% 16-23.06.23*  CHF 125 000 125 000
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 0.65000% 16-02.11.26* CHF 30 000 30 000 28 620 0.01
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 1.00000% 18-08.12.25*  CHF 350 000 350 000 342 300 0.15
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 0.87500% 21-19.11.31* CHF 1000 000 285 000 1285 000 1146 863 0.49
UBS AG LONDON BRANCH-REG-S 0.15000% 21-29.06.28* CHF 850 000 250 000 400 000 700 000 642 250 0.28
UBS AG, LONDON BRANCH-REG-S 2.33000% 22-14.11.25* CHF 550 000 400 000 150 000 150 900 0.06
UBS AG/LONDON-REG-S 2.38500% 23-09.05.25* CHF 200 000 200 000 201 100 0.09
UBS AG/LONDON-REG-S 2.55000% 23-09.05.29* CHF 200 000 200 000 203 700 0.09
VERIZON COMMUNICATIONS INC-REG-S 1.00000% 17-30.11.27* CHF 100 000 220 000 100 000 220 000 210 760 0.09
VODAFONE GROUP PLC-REG-S 0.62500% 17-15.03.27* CHF 305 000 75 000 380 000
WELLS FARGO & CO-REG-S 1.25000% 14-03.09.24* CHF 550 000 550 000
WESTPAC BANKING CORP-REG-S 0.30000% 17-28.11.25% CHF 130 000 150 000 280 000 271 600 0.12
WESTPAC BANKING CORP-REG-S 0.50000% 18-16.05.28* CHF 150 000 150 000 140 475 0.06
WESTPAC BANKING CORP-REG-S 0.25000% 19-29.01.27* CHF 660 000 215 000 875 000 836 500 0.36
TOTAL CHF 178 888 747 76.91
Total Medium term notes, fixed rate 178 888 747 76.91
Medium term notes, zero coupon
CHF
CAISSE DES DEPOTS CONSIGNATIONS REG-S 0.00000% 21-26.06.28* CHF 200 000 200 000 400 000 372 400 0.16
EXPORT-IMPORT BANK OF KOREA-REG-S 0.00000% 19-27.05.25* CHF 975 000 110 000 975 000 110 000 106 920 0.05
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.00000% 19-19.07.24*  CHF 400 000 400 000
KOREA RAILROAD CORP 0.00000% 19-19.11.24* CHF 110 000 110 000
TOTAL CHF 479 320 0.21
Total Medium term notes, zero coupon 479 320 0.21
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
Bonds, fixed rate
CHF
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.25000% 17-22.09.25* CHF 80 000 80 000 77 560 0.03
ASIAN DEVELOPMENT BANK-REG-S 2.75000% 10-12.02.30* CHF 50 000 100 000 150 000 162 525 0.07
BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.12500% 20-27.08.26* CHF 400 000 200 000 600 000 567 600 0.24
BANCO DE CHILE 0.56800% 18-21.11.23* CHF 800 000 800 000
BANCO MER DEL NORTE SA/GRAND CY-REG-S 0.50000% 20-06.12.24*  CHF 850 000 180 000 1030 000 1000 130 0.43
BANCO MERCANTIL DEL NORTE SA-REG-S 0.45000% 19-18.12.23* CHF 1150 000 370 000 1520 000 1514 984 0.65
BANCO SANTANDER SA-REG-S 1.12500% 17-20.07.27* CHF 700 000 210000 600 000 310000 299 770 0.13
BANK FUER ARBEIT UND WIRTSCHAFT AG 2.87000% 22-03.10.25* CHF 600 000 180 000 780 000 790 140 0.34
BANK OF MONTREAL 2.03750% 23-27.04.28* CHF 1400 000 1400 000 1423 800 0.61
BAWAG PSK BK FR ARBEIT WIRT OEST PPE AG 1.96000% 23-26.05.31*  CHF 400 000 400 000 404 200 0.17
BLACK SEA TRADE & DEVELOPMT BK-REG-S 0.45000% 19-13.06.23* CHF 785 000 785 000
CANADIAN IMPERIAL BK OF COMMERCE-REG-S 1.71250% 22-13.07.27*  CHF 900 000 515 000 1415 000 1417 830 061
CARIBBEAN DEVELOPMENT BANK 0.29700% 16-07.07.28* CHF 90 000 90 000 84 465 0.04
COCA-COLA CO/THE-REG-S 1.00000% 15-02.10.28* CHF 220 000 220 000 213 620 0.09
CORPORACION ANDINA DE FOMENTO-REG-S 0.30000% 17-07.04.25* CHF 795 000 160 000 955 000
CORPORACION ANDINA DE FOMENTO-REG-S 2.08000% 22-31.08.28%  CHF 1.000 000 150 000 1150 000 1141950 0.49
DANSKE BANK A/S-REG-S 1.86500% 23-04.10.30* CHF 500 000 500 000 506 000 0.22
DBS BANK LTD-REG-S 1.51500% 22-12.12.25* CHF 525 000 400 000 125 000 124 625 0.05
DEUTSCHE PFANDBRIEFBANK AG-REG-S 0.12500% 19-05.06.23* CHF 885 000 885 000
DH SWITZERLAND FINANCE SA-REG-S 1.12500% 15-08.12.28* CHF 70 000 70 000 67 235 0.03
DIGITAL INTREPID HOLDING BV-REG-S 0.20000% 21-15.12.26* CHF 1200 000 305 000 1505 000 1402 660 0.60
DIGITAL INTREPID HOLDING BV-REG-S 0.55000% 21-16.04.29* CHF 800 000 120 000 920 000 804 080 035
DIGITAL INTREPID HOLDING BV-REG-S 1.70000% 22-30.03.27* CHF 500 000 245 000 745 000 718 925 0.31
DZ BANK AG DEUTSCHE-REG-S 2.20250% 23-18.09.28* CHF 800 000 800 000 808 000 035
EMBOTELLADORA ANDINA SA-REG-S 2.71750% 23-20.09.28* CHF 850 000 850 000 856 375 0.37
EUROPEAN INVESTMENT BANK 3.37500% 07-15.10.27* CHF 625 000 100 000 725 000
EUROPEAN INVESTMENT BANK-REG-S 1.37500% 13-21.02.28* CHF 565 000 95 000 265 000 395 000 395 790 0.17
EUROPEAN INVESTMENT BANK-REG-S 1.75000% 13-28.06.33* CHF 875 000 150 000 1025 000 1046 013 0.45
EUROPEAN INVESTMNT BANK-REG-S 1.62500% 12-02.04.26* CHF 85 000 85 000 85638 0.04
EXPORT-IMPORT BANK OF KOREA 2.01750% 23-14.11.28* CHF 400 000 400 000 403 800 0.17
FEDERATION DES CAISSES DESJARDINS DU 1.73500% 23-31.01.28* CHF 650 000 650 000 650 325 0.28
FONDO FINANCIERO-REG-S 0.57800% 19-11.03.24* CHF 1.000 000 235 000 1235 000 1224 256 0.53
FONDO FINANCIERO-REG-S 0.55600% 21-03.09.26* CHF 800 000 305 000 1105 000 1034 833 0.44
FONDO FINANCIERO-REG-S 0.79500% 21-01.12.28* CHF 400 000 130 000 530 000 474 350 0.20
GAZ CAPITAL SA/GAZPROM-REG-S 1.45000% 18-06.03.23* CHF 3 465 000 3465 000
GS CALTEX CORP-REG-S 0.63300% 18-31.01.24* CHF 590 000 175 000 765 000 761022 033
KAZAKHSTAN TEMIR ZHO NATI CO JSC-REG-S 3.25000% 18-05.12.23* CHF 1100 000 135 000 1235 000 1204 125 0.52
KOREA HOUSING FINANCE CORP-REG-S 2.15500% 22-14.10.25* CHF 100 000 100 000 100 600 0.04
KOREA HOUSING FINANCE CORP-REG-S 2.46500% 22-14.10.27* CHF 100 000 100 000 102 650 0.04
KOREA HOUSING FINANCE CORP 1.89250% 23-10.02.28* CHF 800 000 800 000 802 800 035
LLOYDS BANK PLC-REG-S 1.87000% 23-31.08.27* CHF 3500 000 400 000 3100 000 3131000 1.35
MONDELEZ INTERNATIONAL INC-REG-S 0.61700% 17-30.09.24* CHF 75 000 75 000 73 890 0.03
MONDELEZ INTL-REG-S 1.12500% 15-30.12.25* CHF 140 000 140 000 137 060 0.06
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 20-18.09.28* CHF 1,900 000 360 000 1400 000 860 000 780 020 0.34
NATIONAL AUSTRALIA BANK LTD-REG-S 0.30000% 17-31.10.25* CHF 200 000 200 000
NATIONWIDE BUILDING SOCIETY-REG-S 1.52030% 22-17.12.29% CHF 2500 000 585 000 3085 000 3057235 1.31
NATIONWIDE BUILDING SOCIETY-REG-S 1.75750% 23-23.01.26* CHF 800 000 800 000 801 200 0.34
NATIONWIDE BUILDING SOCIETY-REG-S 2.01250% 23-23.01.30% CHF 1750 000 1750 000 1778875 0.76
NEW BRUNSWICK, PROVINCE OF-REG-S 0.20000% 16-07.11.31* CHF 195 000 195 000 173 940 0.07
NEW BRUNSWICK, PROVINCE OF-REG-S 0.25000% 17-19.01.29* CHF 330 000 155 000 485 000 454 688 0.20
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.30000% 18-24.07.26*  CHF 665 000 170 000 835 000 805 358 0.35
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.20000% 20-28.11.28*  CHF 1.000 000 1.000 000 935 000 0.40
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.55000% 20-27.05.33*  CHF 435 000 360 000 795 000 701985 0.30
OESTERREICHISCHE KONTROLLBANK AG-REG-S 2.87500% 05-25.02.30%  CHF 800 000 380 000 1180 000 1285610 0.55
RABOBANK NEDERLAND NV-REG-S 3.12500% 06-15.09.26* CHF 850 000 155 000 400 000 605 000 626 780 0.27
RZD CAPITAL PLC *DEFAULTED* 2.10000% 17-02.10.23* CHF 1.800 000 1.800 000
TANNER SERVICIOS FINANCIEROS SA-REG-S 0.60000% 20-07.11.22* CHF 2185000 2185 000
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.16600% 19-21.12.29* CHF 320 000 320 000 286 240 0.12
TRANSPOWER NEW ZEALAND LTD 0.02000% 19-16.12.27* CHF 120 000 120 000 111480 0.05
VERIZON COMMUNICATIONS INC-REG-S 0.55500% 21-24.03.31* CHF 500 000 335 000 300 000 535 000 472 405 0.20
WESTPAC BANKING CORP 2.01250% 23-13.06.30* CHF 900 000 900 000 915 750 0.39
TOTAL CHF 39 201 189 16.85
Total Bonds, fixed rate 39 201 189 16.85
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Bonds, zero coupon
CHF
KOREA NATIONAL OIL CORP-REG-S 0.00000% 19-04.10.24* CHF 460 000 460 000
KOREA RAILROAD CORP-REG-S 0.00000% 19-13.06.25* CHF 410 000 215000 625 000 605 625 0.26
TOTAL CHF 605 625 0.26
Total Bonds, zero coupon 605 625 0.26
Total Securities traded on an exchange 224 564 841 96.55
Total securities and similar instruments 224 564 841 96.55
(thereof in lending 0.00)
Bank deposits at sight 6702 317 2.88
Derivative financial instruments -38 070 -0.02
Other assets 1365 596 0.59
Total fund assets 232 594 684 100.00
Short-term bank liabilities -5593 075
Other liabilities -2 502
Net fund assets 226 999 107
in %
Market value as of of the total

3

Valuation categories 31.10.2023 fund assets

Investments valued at prices paid on the main market 224 564 841 96.55
Investments valuation based on market-observed parameters -38 070 -0.02
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 224 526 771 96.53

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)

Derivative financial instruments

CISO-FINMA Art. 23

Exposure-reducing derivatives open at the end of the period under review

Tied underlyings
in bonds/

Replacement

in % of

Instrument Nominal Currency shares in CHF value in CHF total assets
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAY 2.10000% 23-10.03.25** 5 000 000 CHF 5000 000 -56 269 -0.02
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 5 000 000 CHF
UBS/INTEREST RATE SWAP PAY 2.05750% 23-09.03.25** 4 500 000 CHF 4 500 000 -46 947 -0.02
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 4500 000 CHF

9 500 000 -103 216 -0.04
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Exposure-increasing derivatives open at the end of the period under review

Coverage Replacement in % of
Instrument Nominal Currency in CHF value in CHF total assets
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP REC 2.03000% 23-03.03.38** 1500 000 CHF 1500 000 65 146 0.02
UBS/INTEREST RATE SWAP PAY SARON O/N 23-03.03.38 1500 000 CHF

1500 000 65 146 0.02
There may be differences in the way the figures mentioned above are rounded off.
** valuation based on market-observed parameters
Transactions in exposure-reducing derivatives during the period under review

Purchase/ Sale/

Instrument Currency Contracts Contracts
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAY 2.10000% 23-10.03.25 CHF 5 000 000 5 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 CHF 5 000 000 5 000 000
UBS/INTEREST RATE SWAP PAY 2.05750% 23-09.03.25 CHF 4500 000 4500 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 CHF 4500 000 4 500 000
Transactions in exposure-increasing derivatives during the period under review
Instrument Currency Nominal
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP REC 2.03000% 23-03.03.38 CHF 1500 000
UBS/INTEREST RATE SWAP PAY SARON O/N 23-03.03.38 CHF 1500 000
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach II:
Art. 35ff CISO-FINMA

In % of the
fund’s net asset

amount in

Position CHF

Gross overall exposure

to derivatives 10 869 437.75 4.79%

Net overall exposure
to derivatives - -

Commitment arising from
securities lending and
repurchase agreements - -

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
“Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund

— Bonds CHF Ausland

Class I-A1 0.29%
Class I-B 0.07%
Class I-X 0.01%

Issue and redemption price

If, on any one order day, the sum of subscriptions and redemp-
tions of units in the fund result in a net inflow or outflow, the
fund's valuation net asset value will be increased or reduced
accordingly (swinging single pricing). The maximum adjust-
ment level basically amounts to 2% of the valuation net asset
value. However, in the event of exceptional circumstances,
the fund management company may decide to temporarily
apply an adjustment by more than 2% of the prevailing net
asset value for every sub-fund and/or valuation day, if it suffi-
ciently substantiates that the adjustment is justified in view of
prevailing market conditions and in the best interests of inves-
tors. A temporary adjustment will be calculated in accordance
with the procedure set out by the fund management company.
Existing and new investors will be informed of the sufficiently
substantiated decision on the application of this temporary
measure and of its expiry by announcement in the umbrella
fund’s official medium of publication. The supervisory author-
ity will also be notified.

A modified valuation net asset value covers the incidental costs
(bid/ask spread, brokerage at standard market rates, commis-
sions, duties, etc.) that accrue to the fund on average from
the investment of a net inflow or from the sale of a portion of
investments corresponding to the net outflow. The valuation
net asset value is adjusted upwards if net movements lead to
an increase in the number of units in the fund. Conversely,
the valuation net asset value is reduced if net movements lead
to a decline in the number of units. The valuation net asset
value calculated on the basis of swinging single pricing is thus
a modified valuation net asset value as set out in the first
sentence of this paragraph. Subscriptions and redemptions
made the same day that have an evident, direct economic link
and that therefore entail no ancillary costs for the purchase
and sale of investments are excluded from the application of
swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rate

uUsb 1 = CHF 091
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UBS (CH) Institutional Fund

— Bonds CHF Ausland Corporate Passive |l

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 358 211 897.01 394 175 189.64 510 372 970.46
Class I-A1 CH0189613653
Net asset value per unit in CHF 987.12 934.81 1035.91
Number of units outstanding 5 603.8640 6 268.6730 10 205.0310
Class I-B CHO0189613646
Net asset value per unit in CHF 993.03 939.41 1039.90
Number of units outstanding 996.6790 1114.5680 1034.7030
Class I-X CH0189613695
Net asset value per unit in CHF 993.97 940.03 1040.28
Number of units outstanding 93 935.2790 100 928.7980 127 712.0140
Class U-X CHO0189613703
Net asset value per unit in CHF 100 276.04 94 833.95 104 947.82
Number of units outstanding 2 576.1050 3 083.2050 3486.2050
Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 5.7% -9.6% -0.2%
Class I-B CHF 5.9% -9.5% -0.1%
Class I-X CHF 6.0% -9.4% 0.0%
Class U-X CHF 6.0% -9.4% 0.0%
Benchmark:
SBI® Corporate Foreign (TR) CHF 4.0% -9.5% -0.1%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
France 17.92
Germany 15.11
United States of America 12.84
United Kingdom 7.50
Australia 7.00
Netherlands 4.94
Canada 4.84
Spain 4.40
Chile 4.20
United Arab Emirates 3.08
Others 16.87
TOTAL 98.70

UBS (CH) Institutional Fund — Bonds CHF Ausland Corporate Passive |l

There may be differences in the way the percentages mentioned above are

rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
—at sight 3003 127.38 4729 314.12
Securities

— Bonds, convertible bonds, warrant bonds and other debt securities and rights

354 372 220.37

389784 557.73

Other assets 1660 127.86 1271587.66
TOTAL fund assets 359 035 475.61 395 785 459.51
Loans -818 190.76 -1 606 839.70
Other liabilities -5387.84 -3430.17

Net fund assets

358 211 897.01

394 175 189.64

Statement of income

1.11.2022-31.10.2023 1.11.2021-31.10.2022
Income CHF CHF
Income from bank assets 12 431.79 0.00
Negative interest -6 047.15 -20316.20
Income from securities
— from bonds, convertible bonds, warrant bonds and other debt securities and rights 3026 654.03 2 740 709.05
Purchase of current net income on issue of units 22 039.40 66 070.75
TOTAL income 3 055 078.07 2 786 463.60
Expenses
Audit expenses -19.208.30 -19208.30
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -11300.58 -14 046.74
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -485.49 -483.86
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class U-X 0.00 0.00
Other expenses -14 493.56 -9 739.51
Payment of current net income on redemption of units -205 222.21 -311 460.90
TOTAL expenses -250 710.14 -354 939.31
Net income 2 804 367.93 2 431524.29
Realized capital gains and losses -7 025 949.78 -5940 179.43
Realized result -4 221 581.85 -3 508 655.14

Unrealized capital gains and losses

25859 196.36

-42 965 590.44

TOTAL result

21637 614.51

-46 474 245.58
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Allocation of result

1.11.2022-31.10.2023 1.11.2021-31.10.2022

CHF CHF

Net income of the financial year 2 804 367.93 2 431524.29

Available for distribution 2 804 367.93 2 431524.29

Less federal withholding tax' -981528.78 -851 033.50

Net income retained for reinvestment -1822839.15 -1 580 490.79

Balance carried forward 0.00 0.00
Changes in net fund assets

1.11.2022-31.10.2023 1.11.2021-31.10.2022

CHF CHF

Net fund assets at the beginning of the financial year 394 175 189.64 510 372 970.46

Paid federal withholding tax -786 107.89 -1126792.36

Balance of unit movements -56 814 799.25 -68 596 742.88

Total result 21637 614.51 -46 474 245.58

Net fund assets at the end of the reporting period 358 211 897.01 394 175 189.64

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction
with Article 34(1) Withholding Tax Ordinance.
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Development of the outstanding units

1.11.2022-31.10.2023 1.11.2021-31.10.2022
Class I-A1 Number Number
Situation at the beginning of the financial year 6 268.6730 10 205.0310
Units issued 1 854.6540 73.0730
Units redeemed -2 519.4630 -4 009.4310
Situation at the end of the period 5 603.8640 6 268.6730
Difference between units issued and units redeemed -664.8090 -3936.3580
Class I-B Number Number
Situation at the beginning of the financial year 1114.5680 1 034.7030
Units issued 0.0000 79.8650
Units redeemed -117.8890 0.0000
Situation at the end of the period 996.6790 1114.5680
Difference between units issued and units redeemed -117.8890 79.8650
Class I-X Number Number
Situation at the beginning of the financial year 100 928.7980 127 712.0140
Units issued 555.9100 3325.7330
Units redeemed -7 549.4290 -30 108.9490
Situation at the end of the period 93 935.2790 100 928.7980
Difference between units issued and units redeemed -6 993.5190 -26 783.2160
Class U-X Number Number
Situation at the beginning of the financial year 3083.2050 3486.2050
Units issued 63.5000 220.0000
Units redeemed -570.6000 -623.0000
Situation at the end of the period 2 576.1050 3 083.2050
Difference between units issued and units redeemed -507.1000 -403.0000
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 5.740
Less federal withholding tax’ CHF -2.009
Net accumulation per unit CHF 3.731
Class I-B

Reinvestment on 1.2.2024

Gross accumulation CHF 7.372
Less federal withholding tax’ CHF -2.581
Net accumulation per unit CHF 4.791
Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 7.814
Less federal withholding tax’ CHF -2.735
Net accumulation per unit CHF 5.079
Class U-X

Reinvestment on 1.2.2024

Gross accumulation CHF 788.32
Less federal withholding tax’ CHF -275.92
Net accumulation per unit CHF 512.40

" or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction
with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Notes, fixed rate
CHF
AT&T INC-REG-S 1.37500% 14-04.12.24* CHF 2 800 000 2800 000
CANADIAN IMPERIAL BANK OF COMMERCE 0.18000% 21-20.04.29* CHF 2 500 000 2 500 000 2 240 000 0.62
EBN BV-REG-S 0.87500% 14-22.09.26* CHF 2 000 000 1000 000 1000 000 981 000 0.27
EBN BV-REG-S 1.12500% 12-04.07.24* CHF 1.000 000 1,000 000
EQUINIX EUR 1 FINANCING CORP LLC-REG-S 2.87500% 23-12.09.28* CHF 435 000 435 000 443 048 0.12
ITAU BBA INTERNATIONAL PLC-REG-S 0.56000% 22-17.02.25* CHF 470 000 470 000 458 955 0.13
PHILIP MORRIS INTERNATIONAL INC-REG-S 1.62500% 14-16.05.24* CHF 2 000 000 2 000 000
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 0.89800% 19-03.10.25*  CHF 3300 000 31300 000
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 1.19500% 19-03.04.28* CHF 2 400 000 2 400 000
TRANSPOWER NEW ZEALAND LTD 0.03750% 21-16.03.29* CHF 1145 000 1145 000
VERIZON COMMUNICATIONS INC-REG-S 0.19250% 21-24.03.28* CHF 3100 000 3100 000 2 848 900 0.79
WURTH FINANCE INTERNATIONAL BV-REG-S 2.10000% 22-16.11.26* CHF 1 605 000 1 605 000 1613828 0.45
TOTAL CHF 8 585 730 2.39
Total Notes, fixed rate 8585 730 2.39
Medium term notes, fixed rate
CHF
ABN AMRO BANK NV 2.30000% 23-26.06.25* CHF 400 000 400 000 401 800 0.11
ABN AMRO BANK NV 2.50500% 23-26.06.28* CHF 1600 000 1600 000 1629 600 0.45
ABN AMRO BANK NV-REG-S 0.30000% 16-18.12.24* CHF 920 000 920 000 903 532 0.25
ABN AMRO BANK NV-REG-S 2.62500% 23-02.03.28* CHF 1000 000 1000 000 1008 500 0.28
ACHMEA BANK NV-REG-S 0.50000% 17-03.10.25* CHF 650 000 650 000 628 875 0.18
ACHMEA BANK NV-REG-S 2.74750% 23-16.10.30* CHF 300 000 300 000 301 200 0.08
ADCB FINANCE CAYMAN LTD-REG-S 0.72500% 18-15.02.24* CHF 750 000 750 000 745 875 0.21
ADCB FINANCE CAYMAN LTD-REG-S 0.50000% 19-29.11.24*% CHF 1550 000 1550 000 1516 830 0.42
AMP GROUP FINANCE SERVICES LTD-REG-S 0.75000% 18-19.12.22* CHF 610 000 610 000
AMP GROUP FINANCE SERVICES LTD-REG-S 0.80000% 19-18.07.23* CHF 600 000 600 000
AMP GROUP FINANCE SERVICES LTD-REG-S 0.20310% 20-03.06.24* CHF 1.000 000 1.000 000 966 300 0.27
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.35000% 18-22.10.24* CHF 940 000 940 000
AROUNDTOWN SA-REG-S 0.73200% 18-30.01.25* CHF 2 100 000 2 100 000 1955 100 0.54
AROUNDTOWN SA-REG-S 1.72000% 19-05.03.26* CHF 310 000 310 000 279 000 0.08
ASB BANK LTD-REG-S 0.20000% 17-02.08.24* CHF 1720 000 1720 000
ASB BANK LTD-REG-S 0.45000% 19-30.01.25* CHF 1300 000 1300 000 1276210 0.36
ASB BANK LTD-REG-S 0.11750% 21-29.06.28* CHF 1.000 000 1.000 000 911500 0.25
AUCHAN HOLDING SA-REG-S 1.50000% 14-03.06.24* CHF 400 000 400 000 396 600 0.11
BANCO BICE-REG-S 0.75000% 21-29.10.26* CHF 600 000 600 000 555 000 0.15
BANCO BILBAO VIZCAYA ARGENTARIA 2.40750% 22-28.11.25* CHF 800 000 800 000 807 200 0.22
BANCO BILBAO VIZCAYA ARGENTARIA 2.77000% 22-28.11.28* CHF 800 000 800 000 822 400 0.23
BANCO DE CHILE-REG-S 0.31540% 21-04.01.27* CHF 600 000 600 000 558 000 0.16
BANCO DE CREDITO E INVERSIONES-REG-S 0.40000% 19-22.11.24% CHF 855 000 855 000 836019 0.23
BANCO DE CREDITO E INVERSIONES-REG-S 0.25000% 19-24.09.29* CHF 270 000 270 000 235 575 0.07
BANCO DE CREDITO E INVERSIONES-REG-S 0.25000% 19-29.10.25* CHF 915 000 915 000 871995 0.24
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.10000% 20-18.09.26*  CHF 1250 000 1250 000 1167 500 0.33
BANCO DE CREDITO E INVERSIONES-REG-S 0.38500% 21-15.12.26* CHF 500 000 500 000 466 750 0.13
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.59940% 22-26.04.27*  CHF 880 000 880 000 818 400 0.23
BANCO DEL ESTADO DE CHILE-REG-S 0.57500% 17-07.04.27* CHF 600 000 600 000 562 500 0.16
BANCO DEL ESTADO DE CHILE-REG-S 0.69250% 18-04.12.24* CHF 2 500 000 1,000 000 1500 000 1465 350 0.41
BANCO DEL ESTADO DE CHILE-REG-S 0.24000% 19-06.06.25* CHF 850 000 850 000 820 250 0.23
BANCO SANTANDER CHILE-REG-S 0.44100% 18-21.12.23* CHF 1215 000 1215000
BANCO SANTANDER CHILE-REG-S 0.38400% 19-27.09.24* CHF 1250 000 1250 000 1228 125 0.34
BANCO SANTANDER CHILE-REG-S 0.13500% 19-29.08.29% CHF 850 000 850 000 725 050 0.20
BANCO SANTANDER CHILE SA-REG-S 0.29750% 21-22.10.26* CHF 1800 000 1800 000 1682 100 0.47
BANCO SANTANDER SA-REG-S 1.00000% 18-10.12.24* CHF 2 365 000 2 365 000 2336 620 0.65
BANCO SANTANDER SA-REG-S 0.20000% 19-19.11.27* CHF 1260 000 1260 000 1166 760 0.32
BANCO SANTANDER SA-REG-S 0.31000% 21-09.06.28* CHF 500 000 500 000 459 000 0.13
BANK OF AMERICA CORP-REG-S 0.25250% 19-12.06.26* CHF 2 825000 1000 000 1825 000 1742 875 0.49
BANK OF AMERICA CORP-REG-S 0.42250% 21-23.11.29*% CHF 1750 000 1750 000 1575 000 0.44
BANK OF MONTREAL-REG-S 2.26000% 23-01.02.29% CHF 1200 000 1200 000 1209 600 0.34
BANK OF NEW ZEALAND 0.362500% 21-14.12.29* CHF 550 000 550 000 492 525 0.14
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BANK OF NOVA SCOTIA DN-REG-S 0.14250% 21-25.10.28* CHF 2100 000 2100 000 1903 650 0.53
BANK OF NOVA SCOTIA-REG-S 0.30250% 21-30.07.31* CHF 1.000 000 1.000 000 860 500 0.24
BANK OF NOVA SCOTIA-REG-S 0.38500% 22-01.02.29* CHF 1100 000 1100 000 1003 750 0.28
BANK OF NOVA SCOTIA/THE-REG-S 2.38250% 23-22.09.27* CHF 800 000 800 000 810 800 0.23
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.32000% 17-10.02.25* CHF 1000 000 1000 000 979 700 0.27
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.25000% 19-10.07.25* CHF 1300 000 1.000 000 300 000 291 450 0.08
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 19-12.06.26* CHF 1500 000 1500 000 1431000 0.40
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 20-03.11.28* CHF 2 450 000 2 450 000 2230725 0.62
BANQUE FEDERAT DU CREDIT MUTUEL-REG-S 0.40000% 19-12.02.24* CHF 950 000 950 000
BANQUE FEDERATIVE CREDIT MUTUEL-REG-S 2.73000% 23-11.07.30* CHF 1200 000 1200 000 1231800 0.34
BANQUE FEDERATIVE D CREDIT MUTUEL-REG-S 0.60000% 17-05.04.27*  CHF 1500 000 1500 000 1428750 0.40
BANQUE FEDERATIVE DU CREDIT MUT-REG-S 0.55000% 15-08.12.23* CHF 1200 000 1200 000
BANQUE FEDERATIVE DU CREDIT-REG-S 0.40000% 17-19.12.25* CHF 2560 000 2560 000 2 476 800 0.69
BANQUE FEDERATIVE DU CREDIT-REG-S 1.00000% 18-13.11.26* CHF 1300 000 1300 000 1266 200 035
BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.25000% 21-21.06.29* CHF 1300 000 1300 000 1166 750 0.32
BANQUE FEDERTIVE DU CREDIT MUTUEL-REG-S 0.36600% 18-10.10.24*  CHF 1200 000 1200 000
BANQUE FEDERTVE DU CREDIT MUTUEL-REG-S 2.30000% 23-30.01.27*  CHF 1200 000 1200 000 1208 400 0.34
BANQUE INTL A LUXEMBOURG SA-REG-S 1.00000% 19-10.07.25* CHF 1.400 000 1.400 000 1361500 0.38
BARCLAYS PLC-REG-S 0.31500% 21-04.06.27* CHF 1800 000 1800 000 1683 000 0.47
BAT INTERNATIONAL FINANCE PLC-REG-S 1.37500% 14-08.09.26* CHF 2200 000 2200 000 2163 700 0.60
BAWAG PSK BANK FUER ARBEIT UND WI-REG-S 2.95500% 22-29.11.27*  CHF 600 000 600 000 606 900 0.17
BERLIN HYP AG 0.25000% 21-04.10.29* CHF 2100 000 2100 000 1873 200 0.52
BERLIN HYP AG 2.25000% 23-08.11.27* CHF 700 000 700 000 704 613 0.20
BERLIN HYP AG-REG-S 0.25000% 20-11.09.28* CHF 1.000 000 1.000 000 905 000 0.25
BERLIN-HANNOVERSCHE HYPOTHKNBNK-REG-S 0.25000% 21-10.03.31*  CHF 1250 000 1250 000 1073 750 0.30
BMW INTERNATIONAL INVESTMENT BV-REG-S 0.30000% 19-05.09.24*  CHF 1600 000 1600 000
BMW INTERNATIONAL INVESTMENT BV-REG-S 0.75000% 19-03.09.27* CHF 1750 000 1,000 000 750 000 719 250 0.20
BNP PARIBAS SA 0.52750% 22-20.01.28* CHF 1600 000 1,600 000 1487 200 0.41
BNP PARIBAS SA 2.41250% 23-13.01.28* CHF 1000 000 1000 000 1014 000 0.28
BNP PARIBAS SA 2.89250% 22-27.09.29* CHF 1.000 000 1.000 000 1023 000 0.28
BNP PARIBAS SA-REG-S 0.30000% 19-15.10.27* CHF 1000 000 1000 000 930 500 0.26
BNP PARIBAS SA-REG-S 0.15000% 20-10.03.28* CHF 1.800 000 1.800 000 1647 000 0.46
BNP PARIBAS SA-REG-S 0.14750% 21-13.07.27* CHF 1000 000 400 000 1400 000 1303 400 0.36
BNP PARIBAS SA-REG-S 2.63000% 23-07.06.29* CHF 600 000 600 000 614 264 0.17
BNP PARIBAS-REG-S 0.50000% 21-16.03.29* CHF 800 000 800 000 724,000 0.20
BNP PARIBAS-REG-S 1.00000% 18-06.06.25* CHF 1125 000 375 000 1,500 000 1473750 0.41
BNP PARIBAS-SUB 1.75000% 15-05.06.25* CHF 1000 000 1000 000 993 500 0.28
BNZ INTERNATIONAL FUND LTD/LONDON-REG-S 0.11100% 20-24.07.28*  CHF 2500 000 2500 000 2273750 0.63
BOS FUNDING LTD-REG-S 1.50000% 19-29.11.23* CHF 2350 000 2350 000 2 346 005 0.65
CAIXABANK SA-REG-S 0.47700% 21-01.07.27* CHF 1200 000 1.000 000 2200 000 2055 900 0.57
CANADIAN IMPERIAL BANK-REG-S 0.05000% 19-15.10.26* CHF 1800 000 1800 000 1699 200 0.47
CANADIAN IMPERIAL BK OF COM-REG-S 0.60000% 19-30.01.25* CHF 1.000 000 1.000 000 981 900 0.27
CANADIAN IMPERIAL BK OF COM-REG-S 0.28250% 22-03.02.27* CHF 1800 000 1800 000 1702 800 0.47
CBQ FINANCE LTD-REG-S 0.38000% 19-19.10.23* CHF 1350 000 1350 000
CBQ FINANCE LTD-REG-S 0.73500% 20-27.11.24* CHF 1300 000 1300 000 1276 990 0.36
CBQ FINANCE LTD-REG-S 0.19500% 21-22.04.24* CHF 1300 000 1300 000 1285 960 0.36
CELLNEX FINANCE CO SA 0.93500% 21-26.03.26* CHF 1000 000 1000 000 969 000 0.27
CELLNEX TELECOM SA-REG-S 0.77500% 20-18.02.27* CHF 1450 000 1450 000 1368 800 0.38
CELLNEX TELECOM SA-REG-S 1.11750% 20-17.07.25* CHF 920 000 920 000 902 520 0.25
CITIGROUP INC-REG-S 0.50000% 17-22.11.24* CHF 2 600 000 2 600 000
CITIGROUP INC-REG-5 0.75000% 19-02.04.26* CHF 1600 000 1600 000 1550 400 0.43
CITIGROUP INC-REG-S 0.50000% 19-01.11.28* CHF 2340 000 2340 000 2153970 0.60
CITIGROUP INC-REG-5 0.25000% 21-30.08.29* CHF 900 000 900 000 801 000 0.22
COMMERZBANK AG-REG-S 1.10000% 18-11.07.25* CHF 820 000 820 000
COMMERZBANK AG-REG-S 3.37500% 22-29.09.26* CHF 600 000 600 000 612 000 0.17
COMMERZBANK AG-REG-S 3.26250% 23-03.02.27* CHF 1300 000 1300 000 1317550 037
COMMERZBANK AG-REG-S 3.80000% 23-03.05.28* CHF 1500 000 1500 000 1550 250 0.43
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.40000% 17-25.09.26*  CHF 2800 000 2800 000 2692 200 0.75
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.11300% 19-10.12.29¥  CHF 1150 000 1150 000 1026 375 0.29
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.18750% 21-08.12.28*  CHF 2100 000 2100 000 1929 900 0.54
COOPERATIEVE RABOBANK UA-REG-S 2.48750% 23-25.01.29* CHF 600 000 600 000 604 500 0.17
CPI PROPERTY GROUP SA-REG-S 1.63000% 18-25.10.23* CHF 1130 000 1130 000
CREDIT AGRICOLE SA 0.21250% 21-21.06.29* CHF 1000 000 1000 000 903 000 0.25
CREDIT AGRICOLE SA 0.41000% 22-18.01.30* CHF 1.800 000 1.800 000 1613700 0.45
CREDIT AGRICOLE SA 2.50750% 23-27.04.27* CHF 1000 000 1000 000 1017 500 0.28
CREDIT AGRICOLE SA 2.36250% 23-05.10.28* CHF 1.000 000 1.000 000 1015 500 0.28
CREDIT AGRICOLE SA LONDON-REG-S 2.12500% 14-30.10.24* CHF 1100 000 1100 000
CREDIT AGRICOLE SA LONDON-REG-S 1.00000% 15-27.01.25* CHF 500 000 500 000
CREDIT AGRICOLE SA LONDON-REG-S 0.55000% 16-14.12.26* CHF 620 000 620 000 593 650 0.17
CREDIT AGRICOLE SA LONDON-REG-S 0.30000% 17-18.04.24* CHF 500 000 500 000
CREDIT AGRICOLE SA LONDON-REG-S 1.00000% 19-07.11.25* CHF 1000 000 200 000 1200 000 1173 000 0.33
CREDIT AGRICOLE SA LONDON-REG-S 0.12750% 20-27.07.28* CHF 1365 000 1.080 000 2 445 000 2243288 0.62
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CREDIT AGRICOLE SA LONDON-REG-S 0.50000% 20-01.10.26* CHF 1000 000 1000 000 952 500 0.27
CREDIT AGRICOLE SA-REG-S 0.25000% 21-10.03.31* CHF 1,500 000 1,500 000 1299 000 0.36
CREDIT AGRICOLE SA-REG-S 0.16370% 21-28.04.28* CHF 900 000 900 000 831 150 0.23
CREDIT AGRICOLE SA-REG-S 3.04250% 22-29.09.27* CHF 2 600 000 600 000 2 000 000 2057 000 0.57
CREDIT AGRICOLE SA-REG-S 2.54130% 23-03.09.30* CHF 1000 000 1000 000 1023 500 0.29
CREDIT AGRICOLE SA/LONDON-SUB 2.12500% 15-29.09.25* CHF 500 000 500 000 499 500 0.14
CREDIT AGRICOLE SALONDON-REG-S 0.62500% 17-12.07.24* CHF 1220 000 1220000
CREDIT AGRICOLE SA/LONDON-REG-S-5UB 0.25000% 19-10.10.29% CHF 1815000 415 000 1.400 000 1253 000 035
CREDIT SUISSE LONDON BRANCH-REG-S 0.55000% 16-15.04.24* CHF 1000 000 1000 000 992 300 0.28
DAIMLER INTERNATIONAL FINANCE BV-REG-S 0.85000% 18-14.11.25*  CHF 1,500 000 1,500 000 1470750 0.41
DEUTSCHE BAHN FINANCE BV-REG-S 1.50000% 14-26.08.24* CHF 1500 000 1500 000
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.45000% 17-08.11.30* CHF 2 000 000 2 000 000 1846 000 0.51
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 18-18.07.28* CHF 3300 000 3300 000 3 144 900 0.88
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 19-19.06.29* CHF 1675 000 1675 000 1531955 0.43
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 19-19.06.34* CHF 1500 000 1500 000 1316250 0.37
DEUTSCHE BAHN FINANCE GMBH 0.20000% 21-20.05.33* CHF 1.800 000 1.800 000 1558 800 043
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 21-28.01.36* CHF 3 000 000 3 000 000 2 430 000 0.68
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.25000% 21-27.10.31* CHF 950 000 950 000 849 775 0.24
DEUTSCHE BAHN FINANCE GMBH-REG-S 1.95000% 22-21.09.32* CHF 2 000 000 1,000 000 1000 000 1023 000 0.28
DEUTSCHE BAHN FINANCE GMBH 2.28500% 22-28.11.42* CHF 1920 000 820 000 1.100 000 1173150 033
DEUTSCHE BAHN FINANCE GMBH 1.88500% 23-13.09.35* CHF 1900 000 1900 000 1919 950 0.53
DEUTSCHE BANK AG 0.31500% 21-14.09.27* CHF 2 000 000 2 000 000 1852 000 0.52
DEUTSCHE BANK AG-REG-S 0.62500% 15-19.12.23* CHF 1600 000 1,600 000
DEUTSCHE BANK AG-REG-S 0.80000% 20-07.02.25* CHF 1400 000 1.400 000 1364 160 0.38
DEUTSCHE BANK AG-REG-S 3.64500% 23-27.01.29* CHF 1000 000 1000 000 1009 500 0.28
DEUTSCHE TELEKOM AG-REG-S 0.43500% 20-06.02.32* CHF 2 000 000 2 000 000 1756 000 0.49
DNB BANK ASA 2.68500% 23-15.06.28* CHF 1600 000 1600 000 1617 600 0.45
DNB BANK ASA-REG-S 0.12500% 18-30.11.23* CHF 820 000 820 000
DNB BANK ASA-REG-S 0.05000% 19-13.03.24* CHF 1480 000 1480 000
DOHA FINANCE LTD-REG-S 0.46500% 22-24.01.24* CHF 900 000 900 000 895 140 0.25
DZ BANK AG DEUTSCHE ZENTRAL-GENOS-REG-S 2.83250% 23-16.05.29*  CHF 1200 000 1200 000 1218000 0.34
DZ BANK AG DEUTSCHE ZEN GENBK-REG-5-SUB 3.61000% 23-16.10.28*  CHF 900 000 900 000 914 850 0.25
DZ BANK AG DEUTSCHE-REG-S 2.62500% 23-27.08.29* CHF 800 000 800 000 803 200 0.22
DZ BANK AG DUTSE ZENTRAL-REG-S-SUB 3.84500% 22-17.08.32* CHF 800 000 800 000 810 400 0.23
E.ON SE 1.86000% 22-05.12.25* CHF 750 000 750 000 749 753 0.21
E.ON SE 2.50250% 22-05.12.29* CHF 1.400 000 1.400 000 1437 100 0.40
ELECTRICITE DE FRANCE-REG-S 0.30000% 16-14.10.24* CHF 2 850 000 2 850 000
ELECTRICITE DE FRANCE 0.65000% 16-13.10.28* CHF 1100 000 1100 000 1024 650 0.29
ELECTRICITE DE FRANCE SA 2.30000% 23-14.09.27* CHF 900 000 900 000 908 550 0.25
ELECTRICITE DE FRANCE SA 2.55000% 23-12.09.31* CHF 900 000 900 000 914 400 0.25
ELI LILLY & CO-REG-5 0.15000% 16-24.05.24* CHF 3 000 000 3000 000
ELI LILLY & CO-REG-S 0.45000% 16-24.05.28* CHF 2300 000 2300 000 2186 150 061
ENEL FINANCE INTERNATIONAL NV-REG-S 4.00000% 12-26.10.27* CHF 1045 000 1045 000 1119718 0.31
ENEL FINANCE INTERNATIONAL NV-REG-S 0.55000% 17-03.09.24* CHF 1600 000 1600 000
ENGIE SA REG-S 2.34000% 23-04.01.27* CHF 700 000 700 000 709 800 0.20
ENGIE SA-REG-S 1.62500% 12-09.10.24* CHF 1255 000 1255 000
ENGIE SA-REG-S 2.49000% 23-04.07.31* CHF 600 000 600 000 616 200 0.17
ERSTE GROUP BANK AG-REG-S 0.25000% 21-02.10.28* CHF 1300 000 1300 000 1181050 033
FIRST ABU DHABI BANK PJSC-REG-S 0.07000% 19-18.10.27* CHF 2500 000 2 500 000 2301 250 0.64
FIRST ABU DHABI BANK PIJSC-REG-S 0.40100% 19-02.10.24* CHF 950 000 950 000
FIRST ABU DHABI BANK PJSC-REG-S 0.20500% 19-04.12.25* CHF 1780 000 1780 000 1710580 0.48
FIRST ABU DHABI BANK PJSC-REG-S 0.06800% 21-31.03.27* CHF 1500 000 1,500 000 1397 250 0.39
FIRST ABU DHABI BANK PJSC 0.14750% 21-17.11.26* CHF 1100 000 1100 000 1036 750 0.29
FRESENIUS SE & CO KGAA 2.96000% 23-18.10.28* CHF 845 000 845 000 850 070 0.24
GAZPROM PJSC VIA GAZ FINANCE PLC-REG-S 1.54000% 21-30.06.27* CHF 3300 000 3300 000 1452 000 0.40
GLENCORE CAPITAL FINANCE DAC-REG-S 1.00000% 20-30.03.27* CHF 2 000 000 600 000 1.400 000 1324 400 037
GLENCORE CAPITAL FINANCE DAC-REG-S 0.50000% 21-07.09.28* CHF 850 000 850 000 765 425 0.21
GLENCORE FINANCE EUROPE SA-REG-S 1.25000% 18-09.10.24* CHF 700 000 700 000
GLENCORE FINANCE EUROPE LTD-REG-S 0.35000% 19-10.09.25* CHF 2 000 000 2 000 000 1927 000 0.54
GOLDMAN SACHS GROUP INC-REG-S 0.50000% 17-04.12.24* CHF 2 600 000 1.000 000 1,600 000 1573 600 0.44
GOLDMAN SACHS GROUP INC-REG-S 1.00000% 18-24.11.25* CHF 1830 000 1830 000 1795 230 0.50
GOLDMAN SACHS GROUP INC-REG-S 0.40000% 21-11.05.28* CHF 3200 000 3200 000 2 947 200 0.82
HEATHROW FUNDING LTD-REG-S 0.50000% 16-17.05.24* CHF 3 000 000 3000 000
HEATHROW FUNDING LTD-REG-S 0.45000% 19-15.10.26* CHF 1345 000 1345 000 1276 405 0.36
HSBC HOLDINGS PLC-REG-S 0.32000% 21-03.11.27* CHF 1600 000 1600 000 1482 400 0.41
HSBC HOLDINGS PLC-REG-S 0.81250% 21-03.11.31* CHF 1600 000 1,600 000 1363 200 0.38
HSBC HOLDINGS PLC-REG-S 1.80500% 22-01.06.26* CHF 1800 000 1800 000 1777 500 0.50
HYPO NOE GRUPPE BANK AG-REG-S 0.10000% 19-27.11.24* CHF 1100 000 1100 000 1077 230 0.30
HYPO VORARLBERG BANK AG-REG-5-SUB 1.62500% 19-29.11.29* CHF 1385 000 1385 000 1246 500 0.35
HYPO VORARLBERG BANK AG-REG-S 0.12500% 19-03.09.29* CHF 2560 000 560 000 2 000 000 1710 000 0.48
HYPO VORARLBERG BANK AG-REG-S 0.12500% 20-27.03.30* CHF 850 000 850 000 722 500 0.20
HYPO VORARLBERG BANK AG-REG-S 0.12500% 21-23.08.28* CHF 1085 000 1085 000 959 140 0.27
HYUNDAI CAPITAL SERVICES INC-REG-S 0.73250% 19-26.02.24* CHF 1790 000 1790 000 1776 575 0.49
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HYUNDAI CAPITAL SERVICES INC-REG-S 0.26000% 20-11.02.25* CHF 2 075 000 2 075 000 2016 485 0.56
HYUNDAI CAPITAL SERVICES INC-REG-S 0.75250% 20-06.07.23* CHF 1.000 000 1000 000
INTESA SANPAOLO BANK IRELAND PLC-REG-S 0.25000% 19-30.09.24*  CHF 1800 000 1.800 000 1764 900 0.49
JPMORGAN CHASE & CO-REG-S 0.50000% 15-04.12.23* CHF 1.000 000 1000 000
JPMORGAN CHASE & CO-REG-S 0.45000% 16-11.11.26* CHF 1500 000 200 000 1300 000 1247 350 035
KOREA EXPRESSWAY CORP-REG-S 0.25000% 17-07.06.24* CHF 1500 000 1500 000
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.05000% 19-19.07.27%  CHF 1150 000 1150 000 1072375 0.30
KOREA NATIONAL OIL CORP-REG-S 0.26250% 20-30.07.27* CHF 3000 000 1.000 000 2 000 000 1882 000 0.52
KOREA WESTERN POWER CO LTD-REG-S 0.12500% 19-27.02.24* CHF 1240 000 1240 000
LANDESBANK BADEN-WUERTTEMBERG 2.60250% 23-04.10.28* CHF 400 000 400 000
LLOYDS BANKING GROUP PLC-REG-S 1.00000% 18-04.03.25* CHF 2 450 000 2 450 000 2414720 0.67
LLOYDS BANKING GROUP 0.60250% 22-09.02.29* CHF 1600 000 1600 000 1456 800 0.41
LLOYDS BANKING GROUP PLC-REG-S 2.74500% 23-02.02.27* CHF 1.000 000 1.000 000 1,006 500 0.28
MACQUARIE BANK-REG-S 0.75000% 16-05.02.24* CHF 1400 000 1400 000
MACQUARIE GROUP LTD-REG-S 0.39500% 21-20.07.28* CHF 1,940 000 1,940 000 1778010 0.50
MACQUARIE GROUP LTD-REG-S 1.28500% 22-11.09.29* CHF 1500 000 1500 000 1407 000 0.39
MBANK SA-REG-S 1.01830% 19-04.10.24* CHF 1400 000 1400 000 1344 000 037
MCDONALD'S CORP-REG-S 0.17000% 16-04.10.24* CHF 2 950 000 2950 000
MERCEDES-BENZ INTERNATIONAL 1.96000% 23-12.10.26* CHF 1200 000 1200 000 1203 000 0.34
MERCEDES-BENZ INTERNATIONAL 2.10750% 23-12.10.29* CHF 900 000 900 000 904 500 0.25
MFINANCE FRANCE SA 1.00500% 17-28.03.23* CHF 1.000 000 1,000 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.30000% 17-20.12.24* CHF 1050 000 1050 000 1029 000 0.29
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.35000% 18-12.12.23* CHF 700 000 700 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.12500% 19-18.11.27* CHF 1.000 000 1000 000 925 000 0.26
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.10000% 20-17.12.25* CHF 1800 000 1.800 000 1726 200 0.48
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 21-30.03.27* CHF 800 000 800 000 745 600 0.21
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 21-03.03.31* CHF 800 000 800 000 686 000 0.19
MUENCHENER HYPOTHEKENBANK-REG-S 0.40000% 22-25.02.26* CHF 1.000 000 600 000 400 000 383 600 0.11
MUENCHENER HYPOTHEKENBANK EG-SUB 4.25250% 23-07.06.33* CHF 600 000 600 000 611404 0.17
NATIONAL AUSTRALIA BANK LTD 0.25000% 18-13.03.24* CHF 650 000 650 000
NATIONAL AUSTRALIA BANK LTD-REG-S 0.12500% 19-21.06.27* CHF 1690 000 1,000 000 690 000 651015 0.18
NATIONAL AUSTRALIA BANK LTD-REG-S 0.06500% 20-29.01.29* CHF 2300 000 200 000 2100 000 1913100 0.53
NATIONAL AUSTRALIA BANK LTD-REG-S 0.29250% 22-03.02.28* CHF 1500 000 1,500 000 1404 750 039
NATIONAL AUSTRALIA BANK LTD-REG-S 0.56500% 22-03.02.31* CHF 600 000 600 000 541800 0.15
NATIONAL AUSTRALIA BANK LTD-REG-S 2.20100% 23-12.04.29* CHF 400 000 400 000 406 200 0.11
NATIONWIDE BUILDING SOCIETY-REG-S 1.91500% 22-08.09.28* CHF 1500 000 1500 000 1466 250 0.41
NATIONWIDE BUILDING SOCIETY 2.97000% 23-08.09.27* CHF 800 000 800 000 808 800 0.23
NATWEST MARKETS PLC-REG-S 0.89750% 22-04.04.25* CHF 1000 000 1000 000 982 600 0.27
NATWEST MARKETS PLC-REG-S 2.78250% 22-06.12.27* CHF 1600 000 1600 000 1627 200 0.45
NATWEST MARKETS PLC-REG-S 2.85750% 23-06.06.28* CHF 1600 000 1,600 000 1623 200 0.45
NESTLE HOLDINGS INC-REG-S 0.25000% 17-04.10.27* CHF 3500 000 3 500 000 3330250 0.93
NESTLE HOLDINGS INC-REG-S 0.55000% 17-04.10.32* CHF 1380 000 130 000 1250 000 1117 500 0.31
NORDEA BANK ABP 2.49000% 23-26.05.28* CHF 1.000 000 1.000 000 1011500 0.28
NORDEA BANK ABP-REG-S 0.55000% 15-23.06.25* CHF 3000 000 2 000 000 1.000 000 978 000 0.27
NORDEA BANK ABP-REG-S 0.12500% 20-02.06.26* CHF 1,500 000 1,500 000 1434750 0.40
NORDEA BANK ABP-REG-S 1.81000% 22-15.06.27* CHF 600 000 600 000 593 100 0.17
ORANGE SA-REG-S 0.20000% 19-24.11.25* CHF 2575 000 2575 000 2490 025 0.69
ORANGE SA-REG-S 0.62500% 19-22.06.29* CHF 400 000 400 000 376 400 0.10
RABOBANK NEDERLAND NV-REG-S 0.25000% 19-25.11.27* CHF 1800 000 1.000 000 2 800 000 2 595 600 072
RABOBANK NEDERLAND NV 1.36250% 22-28.04.28* CHF 1200 000 1200 000 1163 400 0.32
RAIFFEISENLANDESBANK OBEROE AG-REG-S 0.17500% 19-29.10.26* CHF 650 000 650 000 614 250 0.17
RAIFFEISENLANDESBANK OBEROES AG-REG-S 2.63000% 23-29.06.28* CHF 500 000 500 000 502 000 0.14
RCI BANQUE SA-REG-S 0.55000% 18-30.05.23* CHF 800 000 800 000
RCI BANQUE SA-REG-S 0.50000% 19-18.07.24* CHF 1950 000 1200 000 750 000 739 332 0.21
RCI BANQUE SA-REG-S 3.50000% 23-10.05.28* CHF 800 000 800 000 829 600 0.23
ROYAL BANK OF CANADA-REG-S 0.20000% 21-22.09.31* CHF 2 000 000 2 000 000 1714000 0.48
ROYAL BANK OF CANADA-REG-S 1.45000% 22-04.05.27* CHF 2 000 000 2 000 000 1,960 000 0.55
ROYAL BANK OF CANADA-REG-S 2.44500% 23-25.01.28* CHF 400 000 400 000 406 600 0.11
SANTANDER CONSUMER FINANCE SA-REG-S 0.15000% 19-10.12.24* CHF 1795 000 700 000 1095 000 1073 100 0.30
SANTANDER CONSUMER FINANCE SA-REG-S 2.73250% 23-04.07.25* CHF 400 000 400 000 404 800 0.11
SANTANDER CONSUMER FINANCE SA-REG-S 2.93250% 23-04.07.28* CHF 800 000 800 000 824 000 0.23
SCOTIABANK CHILE SA-REG-S 0.38500% 21-22.07.26* CHF 745 000 745 000 700 300 0.20
SCOTIABANK CHILE SA-REG-S 0.41800% 21-31.03.27* CHF 850 000 850 000 788 375 0.22
SHELL INTERNATIONAL FINANCE BV-REG-S 0.87500% 15-21.08.28* CHF 4500 000 4500 000 4324500 1.20
SOCIETE GENERALE 0.37500% 21-26.07.28* CHF 600 000 600 000 547 800 0.15
SOCIETE GENERALE SA 2.27750% 23-27.02.26* CHF 1500 000 1500 000 1504 500 0.42
SOCIETE GENERALE SA 2.61750% 23-27.02.30* CHF 900 000 900 000 909 450 0.25
SOCIETE GENERALE SA 2.68250% 23-19.10.29* CHF 1.000 000 1000 000 1013 000 0.28
SOCIETE GENERALE SA-REG-S 0.25000% 19-08.10.26* CHF 1.000 000 1.000 000 945 500 0.26
SOCIETE GENERALE SA-REG-S 0.25000% 20-25.02.27* CHF 1,000 000 600 000 1600 000 1492 000 0.42
SOCIETE GENERALE SA-REG-S 0.28000% 22-26.01.27* CHF 1065 000 1,065 000 1003 763 0.28
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
SOCIETE GENERALE SA-REG-S 0.74500% 22-26.01.29% CHF 1000 000 1000 000 913 000 0.25
SOCIETE GENERALE SA-REG-S 2.62500% 22-14.10.26* CHF 500 000 500 000 508 500 0.14
SOCIETE GENERALE-REG-S 0.70000% 18-26.02.25* CHF 600 000 600 000 588 180 0.16
SOCIETE GENERALE-REG-S 0.87500% 19-28.02.24* CHF 1400 000 1400 000
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 19-11.12.25* CHF 1500 000 700 000 800 000 772 000 0.22
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 21-15.09.28* CHF 400 000 400 000 800 000 728 400 0.20
SPAREBANK 1 NORD NORGE-REG-S 2.70000% 23-20.03.29* CHF 800 000 800 000 807 200 0.22
SPAREBANK 1 SMN-REG-S 1.50000% 22-15.06.27* CHF 1,000 000 1,000 000 982 500 0.27
SVENSKA HANDELSBANKEN AB-REG-S 1.25000% 22-24.05.27* CHF 1500 000 1500 000 1472 250 0.41
SWEDBANK AB 2.77250% 23-13.06.28* CHF 800 000 800 000 812 400 0.23
TANNER SERVICIOS FINANCIEROS SA-REG-S 1.15000% 21-26.04.24* CHF 750 000 750 000 734 850 0.20
THE TORONTO-DOMINION BANK-REG-S 2.20250% 23-31.01.28* CHF 900 000 900 000 902 250 0.25
TOTAL CAPITAL INTERNATIONAL SA-REG-S 1.00000% 14-29.08.24* CHF 3 600 000 3 600 000
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.50000% 15-01.06.27* CHF 1500 000 1500 000 1432 500 0.40
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.28800% 18-13.07.26* CHF 2 000 000 1000 000 1,000 000 964 500 0.27
TOYOTA MOTOR FINAN NETHERLANDS BV-REG-S 2.13000% 23-15.06.27* CHF 880 000 880 000 886 160 0.25
TOYOTA MOTOR FINANCE NETHERLANDS BV 2.01000% 23-26.10.26* CHF 1500 000 1500 000 1503 750 0.42
TOYOTA MOTOR FINANCE NLD 2.12000% 23-26.10.29* CHF 1010000 1010000 1016565 0.28
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 0.65000% 16-02.11.26*  CHF 800 000 800 000 763 200 0.21
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 1.00000% 18-08.12.25* CHF 1800 000 800 000 1,000 000 978 000 0.27
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 0.87500% 21-19.11.31*  CHF 2 000 000 600 000 1400 000 1249 500 0.35
UBS AG LONDON BRANCH-REG-S 0.15000% 21-29.06.28* CHF 1800 000 350 000 2 150 000 1972 625 0.55
UBS AG, LONDON BRANCH-REG-S 2.33000% 22-14.11.25* CHF 1 400 000 1400 000 1 408 400 0.39
UBS AG/LONDON-REG-S 2.38500% 23-09.05.25* CHF 900 000 900 000 904 950 0.25
UBS AG/LONDON-REG-S 2.55000% 23-09.05.29* CHF 900 000 900 000 916 650 0.26
UNIBAIL-RODAMCO SE-REG-S 2.00000% 13-20.11.23* CHF 500 000 500 000 499 700 0.14
VERIZON COMMUNICATIONS INC-REG-S 1.00000% 17-30.11.27* CHF 3500 000 3500 000 3353 000 0.93
VODAFONE GROUP PLC-REG-S 0.37500% 16-03.12.24* CHF 2 500 000 2 500 000 2 454 750 0.68
VODAFONE GROUP PLC-REG-S 0.50000% 16-19.09.31* CHF 1600 000 600 000 1,000 000 890 000 0.25
VODAFONE GROUP PLC-REG-S 0.62500% 17-15.03.27* CHF 500 000 500 000 480 000 0.13
WELLS FARGO & CO-REG-S 1.25000% 14-03.09.24* CHF 1500 000 500 000 1,000 000 992 000 0.28
WELLS FARGO & CO-REG-S 0.75000% 20-27.05.25* CHF 1300 000 1300 000 1274 000 0.35
WELLS FARGO & CO-REG-S 1.12500% 20-26.05.28* CHF 600 000 600 000 568 500 0.16
WESTPAC BANKING CORP-REG-S 0.30000% 17-28.11.25* CHF 2 500 000 2 500 000 2 425 000 0.68
WESTPAC BANKING CORP-REG-S 0.50000% 18-16.05.28* CHF 700 000 700 000 655 550 0.18
WESTPAC BANKING CORP-REG-S 0.40000% 18-06.06.24* CHF 1500 000 1500 000
WESTPAC SECURITIES NZ LTD/LONDON-REG-S 0.37500% 16-05.02.24* CHF 2 750 000 2 750 000
WOODSIDE FINANCE LTD-REG-S 1.00000% 16-11.12.23* CHF 1300 000 1300 000 1297 270 0.36
TOTAL CHF 311035 684 86.63
Total Medium term notes, fixed rate 311035 684 86.63
Medium term notes, zero coupon
CHF
KOREA HYDRO & NUCLEAR POWER CO-REG-5 0.00000% 19-19.07.24*  CHF 1 450 000 1450 000
KOREA RAILROAD CORP 0.00000% 19-19.11.24* CHF 880 000 880 000 861696 0.24
TOTAL CHF 861696 0.24
Total Medium term notes, zero coupon 861696 0.24
Bonds, fixed rate
CHF
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.25000% 17-22.09.25* CHF 1900 000 1000 000 900 000 872 550 0.24
APPLE INC-REG-S 0.37500% 15-25.11.24* CHF 5000 000 5000 000
APPLE INC-REG-S 0.75000% 15-25.02.30* CHF 2 700 000 2 700 000 2 556 900 0.71
AT&T INC-REG-S 1.87500% 14-04.12.30* CHF 1430 000 1430 000 1434 290 0.40
BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.12500% 20-27.08.26* CHF 1,000 000 1,000 000 946 000 0.26
BANCO DE CHILE 0.56800% 18-21.11.23* CHF 1550 000 1550 000
BANCO MER DEL NORTE SA/GRAND CY-REG-S 0.50000% 20-06.12.24* CHF 1410 000 1410 000 1369 110 0.38
BANCO MERCANTIL DEL NORTE SA-REG-S 0.45000% 19-18.12.23* CHF 1320 000 1320 000
BANCO SANTANDER SA-REG-S 1.12500% 17-20.07.27* CHF 1720 000 1720 000 1663 240 0.46
BANK FUER ARBEIT UND WIRTSCHAFT AG 2.87000% 22-03.10.25* CHF 700 000 700 000 709 100 0.20
BP CAPITAL MARKETS PLC-REG-S 1.75000% 14-28.02.24* CHF 1,000 000 1000 000
COCA-COLA CO/THE-REG-S 1.00000% 15-02.10.28* CHF 4 400 000 400 000 4000 000 3 884 000 1.08
DEUTSCHE PFANDBRIEFBANK AG-REG-S 0.12500% 19-05.06.23* CHF 2 450 000 2 450 000
DH SWITZERLAND FINANCE SA-REG-S 0.50000% 15-08.12.23* CHF 4 450 000 4 450 000
DH SWITZERLAND FINANCE SA-REG-S 1.12500% 15-08.12.28* CHF 500 000 500 000 480 250 0.13
DIGITAL INTREPID HOLDING BV-REG-S 0.20000% 21-15.12.26* CHF 2 300 000 2 300 000 2 143 600 0.60
DIGITAL INTREPID HOLDING BV-REG-S 0.55000% 21-16.04.29* CHF 1,000 000 1000 000 874 000 0.24
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
DIGITAL INTREPID HOLDING BV-REG-S 1.70000% 22-30.03.27* CHF 1000 000 1000 000 965 000 0.27
DZ BANK AG DEUTSCHE-REG-S 2.20250% 23-18.09.28* CHF 600 000 600 000 606 000 0.17
EMBOTELLADORA ANDINA SA-REG-S 2.71750% 23-20.09.28* CHF 850 000 850 000 856 375 0.24
GAZ CAPITAL SA/GAZPROM-REG-S 1.45000% 18-06.03.23* CHF 3000 000 3000 000
GS CALTEX CORP-REG-S 0.63300% 18-31.01.24* CHF 1300 000 1300 000 1293 240 0.36
HEATHROW FUNDING LTD-REG-S 1.80000% 22-27.05.27* CHF 2000 000 2 000 000 1970 000 0.55
MONDELEZ INTERNATIONAL INC-REG-S 0.61700% 17-30.09.24* CHF 1500 000 1500 000
MONDELEZ INTL-REG-S 1.12500% 15-30.12.25* CHF 1450 000 1450 000 1419 550 0.40
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 20-18.09.28* CHF 1500 000 490 000 1990 000 1804 930 0.50
NATIONAL AUSTRALIA BANK LTD-REG-S 0.30000% 17-31.10.25* CHF 2000 000 1000 000 1000 000 970 500 0.27
RABOBANK NEDERLAND NV-REG-S 3.12500% 06-15.09.26* CHF 3100 000 3100 000 3211600 0.89
RZD CAPITAL PLC *DEFAULTED* 2.10000% 17-02.10.23* CHF 3500 000 3500 000
TANNER SERVICIOS FINANCIEROS SA-REG-S 0.60000% 20-07.11.22* CHF 1490 000 1490 000
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.16600% 19-21.12.29* CHF 1750 000 1750 000 1565 375 0.44
VERIZON COMMUNICATIONS INC-REG-S 0.55500% 21-24.03.31* CHF 1500 000 1500 000 1324 500 0.37
TOTAL CHF 32920 110 9.17
Total Bonds, fixed rate 32920 110 9.17
Bonds, zero coupon
CHF
KOREA NATIONAL OIL CORP-REG-S 0.00000% 19-04.10.24* CHF 2 700 000 2 700 000
KOREA RAILROAD CORP-REG-S 0.00000% 19-13.06.25* CHF 1000 000 1000 000 969 000 0.27
TOTAL CHF 969 000 0.27
Total Bonds, zero coupon 969 000 0.27
Total Securities traded on an exchange 354 372 220 98.70
Total securities and similar instruments 354 372 220 98.70
(thereof in lending 0.00)
Bank deposits at sight 3003 127 0.84
Other assets 1660 129 0.46
Total fund assets 359 035 476 100.00
Short-term bank liabilities -818 191
Other liabilities -5 388
Net fund assets 358 211 897
in %
Market value as of of the total

Valuation categories 31.10.2023 fund assets?
Investments valued at prices paid on the main market 354372 220 98.70
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 354 372 220 98.70

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 34 CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any

arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Bonds CHF Ausland Corporate Passive Il

Class I-A1 0.22%
Class I-B 0.05%
Class I-X 0.01%
Class U-X 0.01%

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.
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UBS (CH) Institutional Fund
— Bonds CHF Ausland Medium Term

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 69 386 975.30 106 436 863.86 150 337 412.13
Class I-A1 CHO0116028587
Net asset value per unit in CHF 94.57 88.74 96.21
Issue and redemption price per unit in CHF' 94.48 88.74 96.21
Number of units outstanding 63 554.9670 115 474.3130 105 867.7780
Class I-B CH0116029023
Net asset value per unit in CHF 95.91 89.87 97.28
Issue and redemption price per unit in CHF' 95.82 89.87 97.28
Number of units outstanding 22 229.7290 27 494.2880 30 729.9610
Class I-X CHO0116029072
Net asset value per unit in CHF 96.19 90.10 97.50
Issue and redemption price per unit in CHF' 96.10 90.10 97.50

Number of units outstanding

636 735.0610 1040 215.2700 1406 847.6920

! see Supplementary information

Performance

Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 6.6% -7.6% 0.7%
Class I-B CHF 6.9% -7.4% 0.9%
Class I-X CHF 6.9% -7.4% 0.9%
Benchmark:
SBI® Foreign AAA-BBB 1-5 years (TR) CHF 2.7% -6.3% 0.0%

Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.

Structure of the securities portfolio

Breakdown by risk domicile in % of total assets

Germany 11.44
Canada 11.07
France 8.91
United Kingdom 8.08
United States of America 6.60
Chile 6.29
South Korea 5.48
United Arab Emirates 5.14
Supranationals 4.98
Spain 4.56
Others 23.72
TOTAL 96.27

There may be differences in the way the percentages mentioned above are
rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
— at sight 2 253 640.70 4204 934.97
Securities
— Bonds, convertible bonds, warrant bonds and other debt securities and rights 68 335 436.21 102 789 114.98
Derivative financial instruments -54 626.60 235897.20
Other assets 453 834.35 369 338.21
TOTAL fund assets 70 988 284.66 107 599 285.36
Loans -1599 850.10 -1 160 045.29
Other liabilities -1459.26 -2 376.21
Net fund assets 69 386 975.30 106 436 863.86

Statement of income
1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 7 128.84 0.00
Negative interest -3874.30 -13958.80
Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights 768 631.94 806 804.48
Offset payments from securities lending 42 042.95 85 171.85
Income from securities lending 7592.32 8530.92
Purchase of current net income on issue of units 21969.47 63 237.35
TOTAL income 843 491.22 949 785.80
Expenses
Interest payable -142.45 -272.35
Audit expenses -13823.30 -15977.30
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -23792.89 -27 305.08
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -1344.65 -1304.02
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Other expenses -2 815.39 -297.14
Payment of current net income on redemption of units -98 039.74 -168 165.74
TOTAL expenses -139 958.42 -213 321.63
Net income 703 532.80 736 464.17
Realized capital gains and losses’ -2785017.05 -2 430 154.43
Realized result -2 081 484.25 -1 693 690.26
Unrealized capital gains and losses 7 295 150.84 -8 559 442.09
TOTAL result 5213 666.59 -10 253 132.35

! Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 703 532.80 736 464.17
Available for distribution 703 532.80 736 464.17
Less federal withholding tax’ -246 236.48 -257 762.46
Net income retained for reinvestment -457 296.32 -478 701.71
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 106 436 863.86 150337 412.13
Paid federal withholding tax -209 106.38 -337 609.53
Balance of unit movements -42 054 448.77 -33 309 806.39
Total result 5213 666.59 -10 253 132.35

Net fund assets at the end of the reporting period

69 386 975.30

106 436 863.86

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 115 474.3130 105 867.7780
Units issued 12 680.6540 18 491.3870
Units redeemed -64 600.0000 -8 884.8520
Situation at the end of the period 63 554.9670 115 474.3130
Difference between units issued and units redeemed -51919.3460 9 606.5350
Class I-B Number Number
Situation at the beginning of the financial year 27 494.2880 30 729.9610
Units issued 3720.0000 5325.3040
Units redeemed -8 984.5590 -8 560.9770
Situation at the end of the period 22 229.7290 27 494.2880
Difference between units issued and units redeemed -5 264.5590 -3235.6730
Class I-X Number Number
Situation at the beginning of the financial year 1040 215.2700 1406 847.6920
Units issued 55 519.5890 126 551.2690
Units redeemed -458 999.7980 -493 183.6910
Situation at the end of the period 636 735.0610 1040 215.2700

Difference between units issued and units redeemed

-403 480.2090

-366 632.4220

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 0.72673
Less federal withholding tax’ CHF -0.25436
Net accumulation per unit CHF 0.47237
Class I-B

Reinvestment on 1.2.2024

Gross accumulation CHF 0.94557
Less federal withholding tax’ CHF -0.33095
Net accumulation per unit CHF 0.61462
Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 0.99935
Less federal withholding tax' CHF -0.34978
Net accumulation per unit CHF 0.64957

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction
with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Notes, fixed rate
CHF
AT&T INC-REG-S 1.37500% 14-04.12.24* CHF 200 000 200 000
CETRAL AMRICA BNK FR ECON INTEGR-REG-S 2.13750% 22-13.12.27*  CHF 800 000 800 000 802 000 1.13
EQUINIX EUR 1 FINANCING CORP LLC-REG-S 2.87500% 23-12.09.28* CHF 170 000 170 000 173 145 0.24
ITAU BBA INTERNATIONAL PLC-REG-S 0.56000% 22-17.02.25* CHF 440 000 440 000 429 660 0.61
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.01000% 21-10.11.26* CHF 500 000 500 000
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.25000% 15-30.04.25*  CHF 1,000 000 1,000 000
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 0.89800% 19-03.10.25* CHF 1700 000 1700 000
TOTAL CHF 1404 805 1.98
Total Notes, fixed rate 1404 805 1.98
Medium term notes, fixed rate
CHF
ABN AMRO BANK NV 2.50500% 23-26.06.28* CHF 400 000 400 000 407 400 0.57
ABN AMRO BANK NV-REG-S 2.62500% 23-02.03.28* CHF 400 000 200 000 200 000 201 700 0.28 200 000
ADCB FINANCE CAYMAN LTD-REG-S 0.72500% 18-15.02.24* CHF 850 000 850 000 845 325 1.19
ADCB FINANCE CAYMAN LTD-REG-S 0.50000% 19-29.11.24* CHF 1050 000 550 000 500 000 489 300 0.69
AFRICA FINANCE CORP REG-S 1.20500% 20-30.09.25* CHF 1,000 000 400 000 600 000 574 500 0.81
AFRICA FINANCE CORP-REG-S 0.52250% 19-20.12.23* CHF 1375 000 1375 000
AMP GROUP FINANCE SERVICES LTD-REG-S 0.80000% 19-18.07.23* CHF 500 000 500 000
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.35000% 18-22.10.24* CHF 400 000 400 000
AROUNDTOWN SA-REG-S 0.73200% 18-30.01.25* CHF 160 000 160 000 148 960 0.21
AROUNDTOWN SA-REG-S 1.72000% 19-05.03.26* CHF 220 000 220 000 198 000 0.28
ASB BANK LTD-REG-S 0.20000% 17-02.08.24* CHF 700 000 700 000
ASB BANK LTD-REG-S 0.45000% 19-30.01.25* CHF 565 000 565 000
ATHENE GLOBAL FUNDING-REG-S 0.85000% 20-14.10.25* CHF 1050 000 650 000 400 000 385 000 0.54 400 000
ATHENE GLOBAL FUNDING-REG-5 0.50000% 21-15.01.27* CHF 600 000 600 000 556 800 0.78
BANCO BICE-REG-S 0.75000% 21-29.10.26* CHF 400 000 400 000 370 000 0.52
BANCO BILBAO VIZCAYA ARGENTARIA 2.40750% 22-28.11.25* CHF 700 000 400 000 300 000 302 700 0.43
BANCO BILBAO VIZCAYA ARGENTARIA 2.77000% 22-28.11.28* CHF 300 000 300 000 308 400 0.43
BANCO DE CHILE-REG-S 0.31540% 21-04.01.27* CHF 400 000 400 000 372 000 0.52
BANCO DE CREDITO E INVERSIONES-REG-S 0.40000% 19-22.11.24* CHF 935 000 935 000 914 243 1.29
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.10000% 20-18.09.26*  CHF 965 000 965 000
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.59940% 22-26.04.27* CHF 615 000 615 000 571950 0.81
BANCO DEL ESTADO DE CHILE-REG-S 0.69250% 18-04.12.24* CHF 330 000 330 000 322 377 0.45
BANCO SANTANDER CHILE-REG-S 0.44100% 18-21.12.23* CHF 750 000 750 000
BANCO SANTANDER CHILE-REG-S 0.38400% 19-27.09.24* CHF 575 000 575 000
BANCO SANTANDER CHILE SA-REG-S 0.29750% 21-22.10.26* CHF 1.000 000 500 000 500 000 467 250 0.66
BANCO SANTANDER SA-REG-S 1.00000% 18-10.12.24* CHF 1500 000 1500 000
BANK FUER ARBEIT UN WIRTSCHAFT AG 2.05250% 23-14.04.28* CHF 250 000 250 000 253 000 0.36
BANK OF AMERICA CORP-REG-5 0.25250% 19-12.06.26* CHF 450 000 400 000 850 000
BANK OF MONTREAL-REG-S 2.26000% 23-01.02.29* CHF 500 000 300 000 200 000 201 600 0.28
BANK OF NOVA SCOTIA/THE-REG-S 0.27800% 22-01.04.27* CHF 500 000 200 000 300 000 286 350 0.40
BANK OF NOVA SCOTIA/THE-REG-S 2.04250% 23-04.05.26* CHF 350 000 350 000 353675 0.50
BANK OF NOVA SCOTIA/THE-REG-S 2.38250% 23-22.09.27* CHF 400 000 400 000 405 400 0.57
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 20-03.11.28* CHF 300 000 300 000 273150 0.38
BANQUE FEDERTIVE DU CREDIT MUTUEL-REG-S 0.36600% 18-10.10.24*  CHF 450 000 450 000
BANQUE FEDERTVE DU CREDIT MUTUEL-REG-S 2.30000% 23-30.01.27*  CHF 400 000 200 000 200 000 201 400 0.28
BANQUE INTL A LUXEMBOURG SA-REG-S 1.00000% 19-10.07.25* CHF 400 000 400 000 389 000 0.55
BARCLAYS PLC-REG-S 0.31500% 21-04.06.27* CHF 200 000 200 000 187 000 0.26
BARCLAYS PLC-REG-S 1.12500% 18-12.07.23* CHF 1200 000 1200 000
BAWAG PSK BANK FUER ARBEIT UND WI-REG-S 2.95500% 22-29.11.27*  CHF 400 000 400 000 404 600 0.57
BAWAG PSK BK FR ARBEIT WIRT O-REG-S 1.58500% 23-16.12.26* CHF 250 000 250 000 248 875 0.35
BERLIN HYP AG 2.25000% 23-08.11.27* CHF 500 000 500 000 503 295 0.71
BERLIN HYP AG-REG-S 0.96750% 22-04.08.26* CHF 400 000 400 000 393 200 0.55
BNP PARIBAS SA 0.52750% 22-20.01.28* CHF 800 000 600 000 200 000 185 900 0.26
BNP PARIBAS SA 2.41250% 23-13.01.28* CHF 800 000 800 000
BNP PARIBAS SA 2.89250% 22-27.09.29* CHF 400 000 400 000 409 200 0.58 200 000
BNP PARIBAS SA-REG-S 0.30000% 19-15.10.27* CHF 200 000 200 000
BNP PARIBAS SA-REG-S 0.15000% 20-10.03.28* CHF 200 000 600 000 400 000 400 000 366 000 0.52
BNP PARIBAS SA-REG-S 0.14750% 21-13.07.27* CHF 600 000 600 000
BNP PARIBAS-REG-S 0.50000% 21-16.03.29* CHF 400 000 400 000 362 000 0.51
BNZ INTERNATIONAL FUND LTD/LONDON-REG-S 0.11100% 20-24.07.28*  CHF 240 000 240 000 218 280 0.31
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
BOS FUNDING LTD-REG-S 1.50000% 19-29.11.23* CHF 1100 000 1100 000 1098 130 1.55
CAIXABANK SA-REG-S 0.47700% 21-01.07.27* CHF 200 000 200 000 186 900 0.26
CANADIAN IMPERIAL BANK-REG-S 0.05000% 19-15.10.26* CHF 450 000 450 000 424 800 0.60
CANADIAN IMPERIAL BK OF COM-REG-5 0.28250% 22-03.02.27* CHF 400 000 400 000 378 400 0.53
CANADIAN IMPERIAL BK OF COM-REG-S 0.96750% 22-26.04.29* CHF 1500 000 200 000 1300 000 1244 100 1.75
CBQ FINANCE LTD-REG-S 0.38000% 19-19.10.23* CHF 815 000 815 000
CBQ FINANCE LTD-REG-S 0.73500% 20-27.11.24* CHF 1100 000 600 000 500 000 491150 0.69
CBQ FINANCE LTD-REG-S 0.19500% 21-22.04.24* CHF 800 000 800 000
CELLNEX FINANCE CO SA 0.93500% 21-26.03.26* CHF 1000 000 600 000 400 000 387 600 0.55
CELLNEX TELECOM SA-REG-S 0.77500% 20-18.02.27* CHF 650 000 650 000 613 600 0.86 620 000
CELLNEX TELECOM SA-REG-S 1.11750% 20-17.07.25* CHF 2 000 000 1200 000 800 000 784 800 1.11
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.40500% 20-25.06.25*  CHF 1200 000 1,000 000 200 000 194 600 0.27
CITIGROUP INC-REG-S 0.50000% 17-22.11.24* CHF 750 000 750 000
CITIGROUP INC-REG-S 0.75000% 19-02.04.26* CHF 1.000 000 600 000 400 000 387 600 0.55
CITIGROUP INC-REG-S 0.25000% 21-30.08.29* CHF 200 000 200 000 178 000 0.25
CNTRL AMRCAN BANK FOR ECO INTGTIN REG-S 1.54620% 22-30.11.26*  CHF 600 000 400 000 200 000 198 000 0.28
COMMERZBANK AG-REG-S 3.37500% 22-29.09.26* CHF 800 000 800 000 816 000 1.15
COMMERZBANK AG-REG-S 3.26250% 23-03.02.27* CHF 600 000 600 000 608 100 0.86 600 000
COMMONWEALTH BANK OF AUS-REG-S 0.87500% 22-02.09.25* CHF 860 000 360 000 500 000 493 000 0.69
COMPAGNIE DE FINANCEMENT FONCIER 1.90300% 23-16.06.28* CHF 500 000 200 000 300 000 302 550 043
CORPORACION ANDINA DE FOMENTO-REG-S 0.50000% 15-26.02.26* CHF 1500 000 500 000 1.000 000 961 500 1.35
CORPORACION ANDINA DE FOMENTO 2.55250% 23-25.10.29* CHF 200 000 200 000 202 800 0.29
CPI PROPERTY GROUP SA-REG-S 1.63000% 18-25.10.23* CHF 2180 000 2180 000
CREDIT AGRICOLE HOME LOAN SFH SA 1.82500% 23-26.05.28* CHF 400 000 400 000 403 600 0.57
CREDIT AGRICOLE SA 2.50750% 23-27.04.27* CHF 200 000 200 000 203 500 0.29
CREDIT AGRICOLE SA 2.36250% 23-05.10.28* CHF 400 000 400 000 406 200 0.57
CREDIT AGRICOLE SA LONDON-REG-S 0.50000% 20-01.10.26* CHF 1000 000 800 000 200 000 190 500 0.27
CREDIT AGRICOLE SA-REG-S 3.04250% 22-29.09.27* CHF 600 000 400 000 200 000 205 700 0.29
CREDIT AGRICOLE SA-REG-S 2.19000% 22-07.12.27* CHF 750 000 400 000 350 000 352975 0.50
CREDIT AGRICOLE SA/LONDON-SUB 2.12500% 15-29.09.25* CHF 400 000 400 000 399 600 0.56
CREDIT SUISSE LONDON BRANCH-REG-S 0.55000% 16-15.04.24* CHF 1000 000 1000 000 992 300 1.40
DAIMLER INTERNATIONAL FINANCE BV-REG-S 0.85000% 18-14.11.25*  CHF 400 000 400 000
DEUTSCHE BANK AG 0.31500% 21-14.09.27* CHF 600 000 600 000 555 600 0.78
DEUTSCHE BANK AG-REG-S 0.62500% 15-19.12.23* CHF 1.000 000 1.000 000
DEUTSCHE BANK AG-REG-S 0.80000% 20-07.02.25* CHF 1.000 000 600 000 400 000 389 760 0.55 400 000
DEUTSCHE BANK AG-REG-S 3.64500% 23-27.01.29* CHF 400 000 400 000 403 800 0.57 200 000
DNB BANK ASA 2.68500% 23-15.06.28* CHF 200 000 200 000 202 200 0.28
DNB BANK ASA-REG-S 0.05000% 19-13.03.24* CHF 1.000 000 1.000 000
DOHA FINANCE LTD-REG-S 0.46500% 22-24.01.24* CHF 300 000 300 000
DZ BANK AG DEUTSCHE ZENTRAL-GENOS-REG-S 2.83250% 23-16.05.29% CHF 200 000 200 000 203 000 0.29
DZ BANK AG DEUTSCHE ZEN GENBK-REG-S-SUB 3.61000% 23-16.10.28*  CHF 200 000 200 000 203 300 0.29
DZ BANK GENOSSENSCHAFTSBANK AG-SUB 3.23800% 13-30.08.23* CHF 170 000 170 000
E.ON SE 1.86000% 22-05.12.25* CHF 500 000 500 000 499 835 0.70
ELECTRICITE DE FRANCE-REG-S 0.30000% 16-14.10.24* CHF 200 000 200 000
FIRST ABU DHABI BANK PJSC-REG-S 0.32250% 18-27.09.23* CHF 970 000 970 000
FIRST ABU DHABI BANK PJSC-REG-S 0.40100% 19-02.10.24* CHF 2 000 000 2 000 000
FIRST ABU DHABI BANK PJSC-REG-S 0.20500% 19-04.12.25* CHF 485 000 485 000 466 085 0.66
FIRST ABU DHABI BANK PJSC-REG-S 0.06800% 21-31.03.27* CHF 500 000 500 000 465 750 0.66
FIRST ABU DHABI BANK PJSC 0.14750% 21-17.11.26* CHF 300 000 300 000 282 750 0.40
FRESENIUS SE & CO KGAA 2.96000% 23-18.10.28* CHF 190 000 190 000 191 140 0.27
GLENCORE FINANCE EUROPE SA-REG-S 1.25000% 18-09.10.24* CHF 850 000 850 000
GLENCORE FINANCE EUROPE LTD-REG-S 0.35000% 19-10.09.25* CHF 700 000 700 000 674 450 0.95 550 000
GOLDMAN SACHS GROUP INC-REG-S 1.00000% 18-24.11.25* CHF 450 000 450 000
GOLDMAN SACHS GROUP INC-REG-S 0.40000% 21-11.05.28* CHF 400 000 200 000 200 000 184 200 0.26
HEATHROW FUNDING LTD-REG-S 0.50000% 16-17.05.24* CHF 1.000 000 1000 000
HEATHROW FUNDING LTD-REG-S 0.45000% 19-15.10.26* CHF 400 000 400 000 379 600 0.53
HSBC HOLDINGS PLC-REG-S 0.32000% 21-03.11.27* CHF 400 000 400 000 370 600 0.52
HSBC HOLDINGS PLC-REG-S 1.80500% 22-01.06.26* CHF 600 000 200 000 400 000 395 000 0.56
HYPO NOE GRUPPE BANK AG-REG-S 0.10000% 19-27.11.24* CHF 1000 000 1000 000
HYPO VORARLBERG BANK AG-REG-S 0.12500% 21-23.08.28* CHF 165 000 165 000 145 860 021
HYUNDAI CAPITAL SERVICES INC-REG-S 0.69500% 18-27.06.23* CHF 800 000 800 000
HYUNDAI CAPITAL SERVICES INC-REG-S 0.73250% 19-26.02.24* CHF 500 000 500 000
HYUNDAI CAPITAL SERVICES INC-REG-S 0.26000% 20-11.02.25* CHF 380 000 380 000 369 284 0.52
HYUNDAI CAPITAL SERVICES INC-REG-S 0.75250% 20-06.07.23* CHF 600 000 600 000
INDUSTRIAL BANK OF KOREA-REG-S 0.02190% 19-16.07.25* CHF 430 000 430 000 414950 0.58
INTESA SANPAOLO BANK IRELAND PLC-REG-S 0.25000% 19-30.09.24*  CHF 1.000 000 500 000 500 000 490 250 0.69
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.30000% 18-18.12.23*  CHF 485 000 485 000
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.12500% 20-14.07.28*  CHF 400 000 400 000 352 000 0.50
JPMORGAN CHASE & CO-REG-S 0.80000% 22-03.02.32* CHF 1200 000 1200 000
KOMMUNALBANKEN A/S-REG-S 1.27500% 22-22.12.27* CHF 500 000 200 000 300 000 298 650 0.42
KOREA DEVELOPMENT BANK-REG-S 0.44500% 20-08.05.25* CHF 1000 000 400 000 600 000 587 400 0.83
KOREA LAND & HOUSING CORP-REG-S 0.19250% 20-15.06.25* CHF 500 000 500 000 484 750 0.68
KOREA NATIONAL OIL CORP-REG-S 0.26250% 20-30.07.27* CHF 300 000 300 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
LA BANQUE POSTALE-REG-S 2.77250% 23-12.07.27* CHF 200 000 200 000 204 400 0.29
LANDESBANK BADEN-WUERTTEMBERG 2.60250% 23-04.10.28* CHF 400 000 400 000 405 200 0.57
LLOYDS BANKING GROUP PLC-REG-S 1.00000% 18-04.03.25* CHF 530 000 530 000 522 368 0.74
LLOYDS BANKING GROUP PLC-REG-S 2.74500% 23-02.02.27* CHF 400 000 400 000 402 600 0.57
MACQUARIE BANK-REG-S 0.75000% 16-05.02.24* CHF 950 000 950 000
MACQUARIE GROUP LTD-REG-S 1.28500% 22-11.09.29* CHF 950 000 250 000 700 000 656 600 0.92 5000
MASSMUTUAL GLOBAL FUNDING II-REG-S 2.65000% 23-03.05.28* CHF 200 000 200 000 205 100 0.29
MBANK SA-REG-S 1.01830% 19-04.10.24* CHF 1.000 000 1.000 000 960 000 1.35
MERCEDES-BENZ INTERNATIONAL 1.96000% 23-12.10.26* CHF 400 000 400 000 401 000 0.56
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.12500% 19-11.06.27* CHF 550 000 380 000 170 000 158 865 0.22
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 2.15000% 22-07.12.26*  CHF 400 000 400 000 401 800 0.57
MFINANCE FRANCE SA 1.00500% 17-28.03.23* CHF 1400 000 1400 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.10000% 20-17.12.25* CHF 200 000 200 000 191 800 0.27
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.12500% 21-05.10.29* CHF 1.000 000 1.000 000 913 500 1.29
MUENCHENER HYPOTHEKENBANK-REG-S 0.40000% 22-25.02.26* CHF 400 000 200 000 200 000 191 800 0.27
MUENCHENER HYPOTHEKENBANK EG 1.25000% 22-30.06.27* CHF 1600 000 1400 000 200 000 197 700 0.28
MUENCHENER HYPOTHEKENBANK EG-REG-S 1.75000% 23-23.06.28* CHF 300 000 300 000 302 550 0.43
NATIONAL AUSTRALIA BANK LTD-REG-S 0.06500% 20-29.01.29* CHF 130 000 130 000 118 430 0.17
NATIONAL AUSTRALIA BANK LTD-REG-S 2.20100% 23-12.04.29* CHF 400 000 400 000 406 200 0.57
NATIONAL BANK OF CANADA-REG-S 1.95750% 22-03.11.27* CHF 300 000 300 000 303 450 0.43
NATIONWIDE BUILDING SOCIETY-REG-S 1.91500% 22-08.09.28* CHF 500 000 200 000 300 000 293 250 0.41 240 000
NATIONWIDE BUILDING SOCIETY 2.97000% 23-08.09.27* CHF 200 000 200 000 202 200 0.28
NATWEST MARKETS PLC-REG-S 0.89750% 22-04.04.25* CHF 600 000 600 000
NATWEST MARKETS PLC-REG-S 2.78250% 22-06.12.27* CHF 600 000 200 000 400 000 406 800 0.57
NATWEST MARKETS PLC-REG-S 2.85750% 23-06.06.28* CHF 400 000 400 000 405 800 0.57
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.25000% 19-18.10.27* CHF 535 000 380 000 315000 600 000 562 500 0.79
NORDEA BANK ABP 2.49000% 23-26.05.28* CHF 200 000 200 000 202 300 0.28
NORDEA BANK ABP-REG-S 0.12500% 20-02.06.26* CHF 500 000 500 000 478 250 0.67
NORDEA BANK ABP-REG-S 1.81000% 22-15.06.27* CHF 800 000 400 000 400 000 395 400 0.56
ORANGE SA-REG-S 0.20000% 19-24.11.25* CHF 150 000 150 000
RAIFFEISENLANDESBANK OBEROE AG-REG-S 0.17500% 19-29.10.26* CHF 400 000 400 000 378 000 0.53 100 000
RCI BANQUE SA-REG-S 0.55000% 18-30.05.23* CHF 530 000 530 000
RCI BANQUE SA-REG-S 0.50000% 19-18.07.24* CHF 660 000 660 000
RCI BANQUE SA-REG-S 3.50000% 23-10.05.28* CHF 500 000 500 000 518 500 0.73
ROYAL BANK OF CANADA-REG-S 0.40000% 22-05.10.26* CHF 250 000 250 000 241 250 034
ROYAL BANK OF CANADA-REG-S 1.49500% 22-08.07.25* CHF 400 000 300 000 100 000 99 800 0.14 100 000
ROYAL BANK OF CANADA-REG-S 2.44500% 23-25.01.28* CHF 350 000 350 000 355 775 0.50
ROYAL BANK OF CANADA-REG-S 1.47500% 23-30.01.26* CHF 200 000 200 000 199 500 0.28
ROYAL BANK OF CANADA-REG-S 2.08500% 23-31.03.28* CHF 400 000 400 000 407 600 0.57
SANTANDER CONSUMER FINANCE SA-REG-S 0.15000% 19-10.12.24* CHF 800 000 800 000
SANTANDER CONSUMER FINANCE SA-REG-S 2.73250% 23-04.07.25* CHF 300 000 200 000 100 000 101 200 0.14
SANTANDER CONSUMER FINANCE SA-REG-S 2.93250% 23-04.07.28* CHF 350 000 350 000 360 500 0.51
SANTANDER UK PLC-REG-S 2.01000% 23-12.09.26* CHF 300 000 300 000 303 450 0.43
SCOTIABANK CHILE SA-REG-S 0.41800% 21-31.03.27* CHF 700 000 700 000 649 250 0.91
SOCIETE GENERALE 0.37500% 21-26.07.28* CHF 200 000 200 000 182 600 0.26
SOCIETE GENERALE SA 2.27750% 23-27.02.26* CHF 400 000 400 000
SOCIETE GENERALE SA 2.68250% 23-19.10.29% CHF 600 000 600 000 607 800 0.86
SOCIETE GENERALE SA-REG-S 0.25000% 20-25.02.27* CHF 400 000 200 000 200 000 186 500 0.26
SOCIETE GENERALE SA-REG-S 0.74500% 22-26.01.29* CHF 400 000 400 000 365 200 0.51
SOCIETE GENERALE SA-REG-S 2.62500% 22-14.10.26* CHF 400 000 400 000
SOCIETE GENERALE-REG-S 0.70000% 18-26.02.25* CHF 400 000 400 000
SOCIETE GENERALE-REG-S 0.87500% 19-28.02.24* CHF 400 000 400 000
SPAREBANK 1 BOLIGKREDITT AS 1.86750% 23-23.10.28* CHF 500 000 500 000 503 750 0.71
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 21-15.09.28* CHF 200 000 200 000 182 100 0.26
SPAREBANK 1 NORD NORGE-REG-S 2.70000% 23-20.03.29* CHF 600 000 600 000 605 400 0.85
SVENSK EXPORTKREDIT AB-REG-S 1.71250% 23-17.01.30* CHF 300 000 300 000
SWEDBANK AB 2.77250% 23-13.06.28* CHF 200 000 200 000 203 100 0.29
TANNER SERVICIOS FINANCIEROS SA-REG-S 1.15000% 21-26.04.24* CHF 400 000 400 000 391920 0.55
THE TORONTO-DOMINION BANK-REG-S 2.20250% 23-31.01.28* CHF 400 000 400 000
TORONTO-DOMINION BANK-REG-S 1.97000% 23-18.09.26* CHF 400 000 400 000 403 400 0.57
TOYOTA MOTOR FINAN NETHERLANDS BV-REG-S 2.13000% 23-15.06.27* CHF 170 000 170 000 171190 0.24 170 000
TOYOTA MOTOR FINANCE NETHERLANDS BV 2.01000% 23-26.10.26* CHF 400 000 400 000 401 000 0.56
TOYOTA MOTOR FINANCE NETHER BV-REG-S 0.000001% 21-21.05.24%  CHF 1000 000 1000 000
TRANSURBAN QUEENSLAND FINANCE PTY LTD 0.62500% 16-23.06.23*  CHF 600 000 600 000
UBS AG LONDON BRANCH-REG-S 0.15000% 21-29.06.28* CHF 300 000 300 000 275 250 0.39
UBS AG, LONDON BRANCH-REG-S 2.33000% 22-14.11.25* CHF 400 000 400 000 402 400 0.57
UBS AG/LONDON-REG-S 2.38500% 23-09.05.25* CHF 150 000 150 000 150 825 0.21
WELLS FARGO & CO-REG-S 1.25000% 14-03.09.24* CHF 1320 000 1320 000
WELLS FARGO & CO-REG-S 0.75000% 20-27.05.25* CHF 300 000 300 000
WOODSIDE FINANCE LTD-REG-S 1.00000% 16-11.12.23* CHF 70 000 70 000 69 853 0.10
TOTAL CHF 53 801 025 75.79
Total Medium term notes, fixed rate 53 801 025 75.79
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
Medium term notes, zero coupon
CHF
EXPORT-IMPORT BANK OF KOREA-REG-S 0.00000% 19-27.05.25* CHF 500 000 200 000 300 000 291 600 0.41
TOTAL CHF 291 600 0.41
Total Medium term notes, zero coupon 291 600 0.41
Bonds, fixed rate
CHF
BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.12500% 20-27.08.26* CHF 200 000 200 000 189 200 0.27 200 000
BANCO DE CHILE 0.56800% 18-21.11.23* CHF 620 000 620 000
BANCO MER DEL NORTE SA/GRAND CY-REG-S 0.50000% 20-06.12.24* CHF 895 000 595 000 300 000 291 300 0.41
BANCO MERCANTIL DEL NORTE SA-REG-S 0.45000% 19-18.12.23* CHF 1800 000 1000 000 800 000 797 360 1.12
BANK FUER ARBEIT UND WIRTSCHAFT AG 2.87000% 22-03.10.25* CHF 350 000 350 000 354 550 0.50
BANK OF MONTREAL 2.03750% 23-27.04.28* CHF 500 000 500 000 508 500 0.72
BANK OF NOVA SCOTIA 0.29500% 22-25.04.25* CHF 350 000 350 000 342 650 0.48
BLACK SEA TRADE & DEVELOPMT BK-REG-S 0.45000% 19-13.06.23* CHF 430 000 430 000
CANADIAN IMPERIAL BANK OF COM-REG-S 1.91000% 23-14.07.28* CHF 400 000 400 000 402 800 0.57
CANADIAN IMPERIAL BK OF COMMERCE-REG-S 1.71250% 22-13.07.27*  CHF 1200 000 800 000 400 000 400 800 0.56
CORPORACION ANDINA DE FOMENTO-REG-S 0.30000% 17-07.04.25* CHF 500 000 500 000
CORPORACION ANDINA DE FOMENTO-REG-S 2.08000% 22-31.08.28* CHF 500 000 300 000 200 000 198 600 0.28
DBS BANK LTD-REG-S 1.51500% 22-12.12.25* CHF 600 000 200 000 400 000 398 800 0.56
DEUTSCHE PFANDBRIEFBANK AG-REG-S 0.12500% 19-05.06.23* CHF 730 000 730 000
DIGITAL INTREPID HOLDING BV-REG-S 0.20000% 21-15.12.26* CHF 1000 000 400 000 600 000 559 200 0.79
DIGITAL INTREPID HOLDING BV-REG-S 1.70000% 22-30.03.27* CHF 600 000 600 000 579 000 0.82
DZ BANK AG DEUTSCHE-REG-S 2.20250% 23-18.09.28* CHF 400 000 400 000 404 000 0.57
EMBOTELLADORA ANDINA SA-REG-S 2.71750% 23-20.09.28* CHF 400 000 400 000 403 000 0.57
EXPORT-IMPORT BANK OF KOREA 2.01750% 23-14.11.28* CHF 350 000 350 000 353 325 0.50
FEDERATION DES CAISSES DESJARDINS DU 1.73500% 23-31.01.28* CHF 1350 000 450 000 900 000 900 450 1.27
FONDO FINANCIERO-REG-S 0.57800% 19-11.03.24* CHF 1095 000 595 000 500 000 495 650 0.70
FONDO FINANCIERO-REG-S 0.79500% 21-01.12.28* CHF 400 000 400 000 358 000 0.50
GAZ CAPITAL SA/GAZPROM-REG-S 1.45000% 18-06.03.23* CHF 1140 000 1140 000
GS CALTEX CORP-REG-S 0.63300% 18-31.01.24* CHF 695 000 695 000 691 386 0.97
KAZAKHSTAN TEMIR ZHO NATI CO JSC-REG-S 3.25000% 18-05.12.23* CHF 1300 000 1300 000 1267 500 1.79
KOREA HOUSING FINANCE CORP 1.89250% 23-10.02.28* CHF 500 000 500 000 501 750 0.71
LLOYDS BANK PLC-REG-S 1.87000% 23-31.08.27* CHF 1000 000 1000 000 1010 000 1.42
NATIONWIDE BUILDING SOCIETY REG-S 0.91940% 22-17.12.25* CHF 600 000 600 000
NATIONWIDE BUILDING SOCIETY-REG-S 1.52030% 22-17.12.29* CHF 500 000 300 000 200 000 198 200 0.28
NATIONWIDE BUILDING SOCIETY-REG-S 1.75750% 23-23.01.26* CHF 350 000 350 000 350 525 0.49
NATIONWIDE BUILDING SOCIETY-REG-S 2.01250% 23-23.01.30* CHF 300 000 300 000 304 950 0.43
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.20000% 20-28.11.28*  CHF 50 000 50 000 46 750 0.07
RZD CAPITAL PLC *DEFAULTED* 2.10000% 17-02.10.23* CHF 1300 000 1300 000
TANNER SERVICIOS FINANCIEROS SA-REG-S 0.60000% 20-07.11.22* CHF 1000 000 1000 000
TRANSPOWER NEW ZEALAND LTD 0.02000% 19-16.12.27* CHF 40 000 40 000 37 160 0.05
WESTPAC BANKING CORP-REG-S 1.48000% 22-21.09.26* CHF 700 000 400 000 300 000 298 800 0.42
TOTAL CHF 12 644 206 17.81
Total Bonds, fixed rate 12 644 206 17.81
Bonds, zero coupon
CHF
KOREA NATIONAL OIL CORP-REG-S 0.00000% 19-04.10.24* CHF 1300 000 1300 000
KOREA RAILROAD CORP-REG-S 0.00000% 19-13.06.25* CHF 400 000 200 000 200 000 193 800 0.28
TOTAL CHF 193 800 0.28
Total Bonds, zero coupon 193 800 0.28
Total Securities traded on an exchange 68 335 436 96.27
Total securities and similar instruments 68 335 436 96.27
(thereof in lending 3900 245 5.49)
Bank deposits at sight 2 253 641 3.17
Derivative financial instruments -54 627 -0.08
Other assets 453 835 0.64
Total fund assets 70 988 285 100.00
Short-term bank liabilities -1 599 850
Other liabilities -1 460
Net fund assets 69 386 975
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Market value as of

in %
of the total

Valuation categories 31.10.2023 fund assets?
Investments valued at prices paid on the main market 68 335 436 96.27
Investments valuation based on market-observed parameters -54 627 -0.08
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 68 280 809 96.19

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)

Derivative financial instruments

CISO-FINMA Art. 23

Exposure-reducing derivatives open at the end of the period under review

Tied underlyings
in bonds/

Replacement

in % of

Instrument Nominal Currency shares in CHF value in CHF total assets
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25** 3000 000 CHF 3 000 000 -33761 -0.05
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 3000 000 CHF
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25** 2 000 000 CHF 2 000 000 -20 866 -0.03
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 2 000 000 CHF
5 000 000 -54 627 -0.08

There may be differences in the way the figures mentioned above are rounded off.
** valuation based on market-observed parameters
Transactions in exposure-reducing derivatives during the period under review

Purchase/ Sale/
Instrument Currency Contracts Contracts
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25 CHF 3000 000 3000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 CHF 3000 000 3000 000
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25 CHF 2 000 000 2 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 CHF 2 000 000 2 000 000
Transactions in exposure-increasing derivatives during the period under review
Instrument Currency Nominal
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 0.74000% 22-18.05.27 CHF 10 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 22-18.05.27 CHF 10 000 000
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach II:
Art. 35ff CISO-FINMA

amount in In % of the
Position CHF fund’s net asset
Gross overall exposure
to derivatives 4909 453.32 7.08%

Net overall exposure
to derivatives - -

Commitment arising from
securities lending and
repurchase agreements - -

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
“Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Bonds CHF Ausland Medium Term

Class I-A1 0.31%
Class I-B 0.08%
Class I-X 0.02%

UBS (CH) Institutional Fund — Bonds CHF Ausland Medium Term

Issue and redemption price

If, on any one order day, the sum of subscriptions and redemp-
tions of units in the fund result in a net inflow or outflow, the
fund's valuation net asset value will be increased or reduced
accordingly (swinging single pricing). The maximum adjust-
ment level basically amounts to 2% of the valuation net asset
value. However, in the event of exceptional circumstances,
the fund management company may decide to temporarily
apply an adjustment by more than 2% of the prevailing net
asset value for every sub-fund and/or valuation day, if it suffi-
ciently substantiates that the adjustment is justified in view of
prevailing market conditions and in the best interests of inves-
tors. A temporary adjustment will be calculated in accordance
with the procedure set out by the fund management company.
Existing and new investors will be informed of the sufficiently
substantiated decision on the application of this temporary
measure and of its expiry by announcement in the umbrella
fund’s official medium of publication. The supervisory author-
ity will also be notified.

A modified valuation net asset value covers the incidental costs
(bid/ask spread, brokerage at standard market rates, commis-
sions, duties, etc.) that accrue to the fund on average from
the investment of a net inflow or from the sale of a portion of
investments corresponding to the net outflow. The valuation
net asset value is adjusted upwards if net movements lead to
an increase in the number of units in the fund. Conversely,
the valuation net asset value is reduced if net movements lead
to a decline in the number of units. The valuation net asset
value calculated on the basis of swinging single pricing is thus
a modified valuation net asset value as set out in the first
sentence of this paragraph. Subscriptions and redemptions
made the same day that have an evident, direct economic link
and that therefore entail no ancillary costs for the purchase
and sale of investments are excluded from the application of
swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.
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UBS (CH) Institutional Fund

— Bonds CHF Ausland Passive I

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 1776 435908.51 1540571 615.25 1777 387 519.42
Class I-A1 CHO0046159130
Net asset value per unit in CHF 1069.34 1027.08 1135.42
Number of units outstanding 2 007.6710 2 370.2780 2 393.7220
Class I-B CH0046159221
Net asset value per unit in CHF 1035.08 993.40 1097.25
Number of units outstanding 17 375.0480 18 251.8140 20 746.1390
Class I-X CH0046159262
Net asset value per unit in CHF 1034.78 992.82 1096.29

Number of units outstanding

1697 272.5700

1530 991.7790

1598 037.0330

Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 4.3% -9.3% -0.8%
Class I-B CHF 4.5% -9.2% -0.6%
Class I-X CHF 4.5% -9.2% -0.7%
Benchmark:
SBI® Foreign AAA-BBB (TR) CHF 3.5% -9.1% -0.7%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
France 14.83
Germany 13.19
United States of America 11.25
Canada 11.10
Supranationals 7.34
United Kingdom 5.50
Netherlands 5.29
Australia 5.1
Austria 4.29
South Korea 3.84
Others 17.19
TOTAL 98.93

UBS (CH) Institutional Fund — Bonds CHF Ausland Passive Il

There may be differences in the way the percentages mentioned above are

rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
—at sight 9597 401.28 15 556 503.67
Securities

— Bonds, convertible bonds, warrant bonds and other debt securities and rights

1763 333 704.01

1515698 639.38

— Units of other collective investment schemes

0.00

12787 409.82

Other assets

9528 166.08

5946 371.65

TOTAL fund assets

1782 459 271.37

1549 988 924.52

Loans

-6 022 420.80

-9407 930.46

Other liabilities

-942.06

-9 378.81

Net fund assets

1776 435 908.51

1540 571 615.25

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 75 257.55 0.00
Negative interest -35329.85 -54 351.30

Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights

16 915412.19

12780 501.83

— from units of other collective investment schemes 26 378.48 91 530.74
Purchase of current net income on issue of units 1035 140.40 167 221.99
TOTAL income 18 016 858.77 12 984 903.26
Expenses
Interest payable 0.00 -21111.50
Audit expenses -18 669.80 -18 669.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -3616.72 -4 608.68
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -8 200.61 -9 186.93
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Other expenses -33679.77 -33471.35
Payment of current net income on redemption of units -418 284.77 -533071.19
TOTAL expenses -482 451.67 -620 119.45
Net income 17 534 407.10 12 364 783.81

Realized capital gains and losses

-22 261 737.72

-17 171 668.98

Realized result

-4 727 330.62

-4 806 885.17

Unrealized capital gains and losses

79 340 862.57

-156 121 693.27

TOTAL result

74 613 531.95

-160 928 578.44
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF

CHF

Net income of the financial year

17 534 407.10

12 364 783.81

Available for distribution

17 534 407.10

12 364 783.81

Less federal withholding tax’ -6 137 042.49 -4 327 674.33
Net income retained for reinvestment -11 397 364.61 -8 037 109.48
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 1540571 615.25 1777 387 519.42
Paid federal withholding tax -4 268 787.27 -4 953 866.53

Balance of unit movements

165519 548.58

-70 933 459.20

Total result

74613 531.95

-160 928 578.44

Net fund assets at the end of the reporting period

1776 435 908.51

1540 571 615.25

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 2 370.2780 2 393.7220
Units issued 396.2260 0.0000
Units redeemed -758.8330 -23.4440
Situation at the end of the period 2 007.6710 2 370.2780
Difference between units issued and units redeemed -362.6070 -23.4440
Class I-B Number Number
Situation at the beginning of the financial year 18 251.8140 20 746.1390
Units issued 235.7820 0.0000
Units redeemed -1112.5480 -2 494.3250
Situation at the end of the period 17 375.0480 18 251.8140
Difference between units issued and units redeemed -876.7660 -2 494.3250
Class I-X Number Number
Situation at the beginning of the financial year 1530991.7790 1598 037.0330
Units issued 274 196.5680 57 737.3770

Units redeemed

-107 915.7770

-124782.6310

Situation at the end of the period

1697 272.5700

1530 991.7790

Difference between units issued and units redeemed

166 280.7910

-67 045.2540

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 6.2.2024

Gross accumulation CHF 8.775
Less federal withholding tax’ CHF -3.072
Net accumulation per unit CHF 5.703
Class I-B

Reinvestment on 6.2.2024

Gross accumulation CHF 9.769
Less federal withholding tax’ CHF -3.419
Net accumulation per unit CHF 6.350
Class I-X

Reinvestment on 6.2.2024

Gross accumulation CHF 10.220
Less federal withholding tax' CHF -3.577
Net accumulation per unit CHF 6.643

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction
with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Notes, fixed rate
CHF
AT&T INC-REG-S 1.37500% 14-04.12.24* CHF 6 300 000 1 740 000 8 040 000 7979 700 0.45
BANCO DE CHILE 0.25000% 16-05.12.24* CHF 200 000 200 000 195 500 0.01
CAISSE DE REFINANCE DE L'HABITAT-REG-S 2.37500% 12-05.03.24* CHF 4000 000 4000 000
CANADIAN IMPERIAL BANK OF COMMERCE 0.18000% 21-20.04.29* CHF 4 400 000 4400 000 3942 400 0.22
CETRAL AMRICA BNK FR ECON INTEGR-REG-S 2.13750% 22-13.12.27* CHF 300 000 300 000 300 750 0.02
EBN BV-REG-S 0.87500% 14-22.09.26* CHF 1250 000 1250 000 1226 250 0.07
EBN BV-REG-S 1.12500% 12-04.07.24* CHF 1500 000 1500 000
EQUINIX EUR 1 FINANCING CORP LLC-REG-S 2.87500% 23-12.09.28* CHF 1690 000 1690 000 1721265 0.10
EUROPEAN INVESTMENT BANK-REG-S 1.62500% 14-04.02.25* CHF 3925 000 3925 000 3928925 0.22
EUROPEAN INVESTMENT BANK 1.46000% 23-18.07.33* CHF 9 800 000 9 800 000 9 746 100 0.55
ITAU BBA INTERNATIONAL PLC-REG-S 0.56000% 22-17.02.25* CHF 1210 000 1210 000 1181 565 0.07
LANDESBK HESSEN-THUERIN GIROZ-REG-S-SUB 4.24250% 23-25.07.33*  CHF 2 200 000 2 200 000 2239 600 0.13
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.01000% 21-10.11.26* CHF 5000 000 5000 000 4770 000 0.27
MUNICIPALITY FINANCE PLC-REG-S 1.60000% 23-04.08.26* CHF 400 000 400 000 403 400 0.02
NEW BRUNSWICK, PROVINCE OF-REG-S 0.12500% 19-06.12.32* CHF 2 635 000 1000 000 1635 000 1419 998 0.08
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.25000% 15-30.04.25*  CHF 1730 000 1730 000 1691767 0.09
PHILIP MORRIS INTERNATIONAL INC-REG-S 1.62500% 14-16.05.24* CHF 4980 000 4980 000
PROVINCE OF SASKATCHEWAN CANADA-REG-S 0.52500% 22-01.03.32*  CHF 3000 000 1.000 000 2 000 000 1822 000 0.10
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 0.89800% 19-03.10.25* CHF 5 600 000 5 600 000
RZD CAP PLC/RUSS RAIL-REG-S *DEFAULTED* 1.19500% 19-03.04.28*  CHF 2 300 000 2300 000
TRANSPOWER NEW ZEALAND LTD 0.03750% 21-16.03.29* CHF 1085 000 1085 000 991 690 0.06
VERIZON COMMUNICATIONS INC-REG-S 0.19250% 21-24.03.28* CHF 5 650 000 1250 000 4400 000 4043 600 0.23
WURTH FINANCE INTERNATIONAL BV-REG-S 2.10000% 22-16.11.26* CHF 3375 000 3375 000 3393 563 0.19
TOTAL CHF 50 998 072 2.86
Total Notes, fixed rate 50 998 072 2.86
Medium term notes, fixed rate
CHF
ABN AMRO BANK NV 2.30000% 23-26.06.25* CHF 1000 000 1000 000 1004 500 0.06
ABN AMRO BANK NV 2.50500% 23-26.06.28* CHF 5000 000 5000 000 5092 500 0.29
ABN AMRO BANK NV-REG-S 3.37500% 06-15.08.31* CHF 4000 000 1000 000 3000 000 3357 000 0.19
ABN AMRO BANK NV-REG-S 0.30000% 16-18.12.24* CHF 135 000 135 000 132 584 0.01
ABN AMRO BANK NV-REG-S 2.62500% 23-02.03.28* CHF 9800 000 1800 000 8 000 000 8 068 000 0.45
ACHMEA BANK NV-REG-S 0.50000% 17-03.10.25* CHF 1750 000 1750 000 1693 125 0.09
ACHMEA BANK NV-REG-S 2.74750% 23-16.10.30* CHF 1 400 000 1 400 000 1 405 600 0.08
ADCB FINANCE CAYMAN LTD-REG-S 0.72500% 18-15.02.24* CHF 1035 000 1035 000 1029 308 0.06
ADCB FINANCE CAYMAN LTD-REG-S 0.50000% 19-29.11.24* CHF 3320000 3320 000 3248952 0.18
AFRICA FINANCE CORP REG-S 1.20500% 20-30.09.25* CHF 1600 000 1600 000 1532 000 0.09
AFRICA FINANCE CORP-REG-S 0.52250% 19-20.12.23* CHF 2335000 2335000 2317385 0.13
AFRICAN DEVELOPMENT BANK 1.60250% 23-05.07.28* CHF 2 200 000 2 200 000 2231900 0.13
AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 2.62500% 10-18.02.25*  CHF 4 695 000 550 000 1000 000 4 245 000 4296 365 0.24
AGENCE FRANCAISE DE DEVELOPPEMENT-REG-S 1.87500% 10-12.11.29* CHF 685 000 685 000 698 358 0.04
AKADEMISKA HUS AB-REG-S 0.25000% 15-17.11.25% CHF 5185 000 990 000 6 175 000 6011363 0.34
AKADEMISKA HUS AB-REG-S 0.30000% 17-08.10.29* CHF 5500 000 5500 000 5090 250 0.29
AKADEMISKA HUS AB-REG-S 1.99250% 23-14.03.33* CHF 9 150 000 9 150 000 9351300 0.52
AKADEMISKA HUS AB-REG-S 1.84250% 23-15.06.35* CHF 1700 000 1700 000 1700 000 0.10
ALBERTA, PROVINCE OF-REG-S 0.37500% 19-07.02.29% CHF 5175 000 500 000 4675 000 4408 525 0.25
ALBERTA, PROVINCE OF-REG-S 0.25000% 20-20.04.28* CHF 1,000 000 3000 000 4000 000 3 788 000 0.21
AMP GROUP FINANCE SERVICES LTD-REG-S 0.75000% 18-19.12.22* CHF 2 165 000 2 165 000
AMP GROUP FINANCE SERVICES LTD-REG-S 0.80000% 19-18.07.23* CHF 2 525 000 2 525 000
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.35000% 18-22.10.24* CHF 3200 000 1000 000 2 200 000 2163 260 0.12
AROUNDTOWN SA-REG-5 0.73200% 18-30.01.25* CHF 2 860 000 400 000 3260 000 3035 060 0.17
AROUNDTOWN SA-REG-S 1.72000% 19-05.03.26* CHF 980 000 980 000 882 000 0.05
ASB BANK LTD 2.50250% 23-20.12.28* CHF 4000 000 1200 000 2 800 000 2851800 0.16
ASB BANK LTD-REG-S 0.20000% 17-02.08.24* CHF 3200 000 2 750 000 5950 000
ASB BANK LTD-REG-S 0.45000% 19-30.01.25* CHF 4270 000 2270000 2 000 000 1963 400 0.11
ASB BANK LTD-REG-S 0.11750% 21-29.06.28* CHF 4000 000 1.000 000 3000 000 2 734 500 0.15
ASIAN DEVELOPMENT BANK-REG-S 0.80000% 22-06.07.27* CHF 1700 000 1700 000 1668 550 0.09
ATHENE GLOBAL FUNDING-REG-S 0.85000% 20-14.10.25* CHF 3995 000 3 995 000 3845188 0.22
ATHENE GLOBAL FUNDING-REG-S 0.50000% 21-15.01.27* CHF 4900 000 4900 000 4547 200 0.26
AUCHAN HOLDING SA-REG-S 1.50000% 14-03.06.24* CHF 1150 000 1150 000 1140 225 0.06
AUCKLAND COUNCIL 1.12500% 13-07.02.24* CHF 2 820 000 2 820 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
AUCKLAND COUNCIL-REG-S 1.50000% 14-28.11.25* CHF 3630 000 3630 000 3622 740 0.20
BANCO BICE-REG-S 0.75000% 21-29.10.26* CHF 1,600 000 1,600 000 1480 000 0.08
BANCO BILBAO VIZCAYA ARGENTARIA 2.40750% 22-28.11.25* CHF 2 200 000 250 000 1950 000 1967 550 0.11
BANCO BILBAO VIZCAYA ARGENTARIA 2.77000% 22-28.11.28* CHF 2 400 000 2 400 000 2 467 200 0.14
BANCO DE CHILE-REG-S 0.31540% 21-04.01.27* CHF 1600 000 1600 000 1488 000 0.08
BANCO DE CREDITO E INVERSIONES-REG-S 0.40000% 19-22.11.24* CHF 4250 000 1.000 000 5250 000 5133 450 0.29
BANCO DE CREDITO E INVERSIONES-REG-S 0.25000% 19-24.09.29* CHF 2 335000 2 335 000 2037 288 0.11
BANCO DE CREDITO E INVERSIONES-REG-S 0.25000% 19-29.10.25% CHF 1380 000 1380 000 1315140 0.07
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.10000% 20-18.09.26*  CHF 2 480 000 2 480 000 2316 320 0.13
BANCO DE CREDITO E INVERSIONES-REG-S 0.38500% 21-15.12.26* CHF 500 000 1.000 000 1,500 000 1400 250 0.08
BANCO DE CREDITO E INVERSIONES SA-REG-S 0.59940% 22-26.04.27*  CHF 2380 000 600 000 1780 000 1655 400 0.09
BANCO DEL ESTADO DE CHILE-REG-S 0.57500% 17-07.04.27* CHF 2 485 000 2 485 000 2329688 0.13
BANCO DEL ESTADO DE CHILE-REG-S 0.69250% 18-04.12.24* CHF 1250 000 1250 000 1221125 0.07
BANCO DEL ESTADO DE CHILE-REG-S 0.24000% 19-06.06.25* CHF 1925 000 1925 000 1857 625 0.10
BANCO SANTANDER CHILE-REG-S 0.35000% 16-30.05.25* CHF 455 000 455 000 440 895 0.02
BANCO SANTANDER CHILE-REG-S 0.44100% 18-21.12.23* CHF 2 150 000 2 150 000
BANCO SANTANDER CHILE-REG-S 0.38400% 19-27.09.24* CHF 1950 000 1950 000 1915875 0.11
BANCO SANTANDER CHILE-REG-S 0.13500% 19-29.08.29* CHF 2335000 2335000 1991755 0.11
BANCO SANTANDER CHILE SA-REG-S 0.29750% 21-22.10.26* CHF 3100 000 700 000 3800 000 3551100 0.20
BANCO SANTANDER SA-REG-S 1.00000% 18-10.12.24* CHF 4875 000 4875 000 4816 500 0.27
BANCO SANTANDER SA-REG-S 0.20000% 19-19.11.27* CHF 1000 000 1000 000 926 000 0.05
BANCO SANTANDER SA-REG-S 0.31000% 21-09.06.28* CHF 2 900 000 200 000 3100 000 2 845 800 0.16
BANCO SANTANDER SA-REG-S 1.32750% 22-10.06.25* CHF 1000 000 1000 000 989 000 0.06
BANK FUER ARBEIT UN WIRTSCHAFT AG 2.05250% 23-14.04.28* CHF 3000 000 3000 000 3036 000 0.17
BANK OF AMERICA CORP-REG-S 0.25250% 19-12.06.26* CHF 5300 000 3 200 000 8 500 000 8117 500 0.46
BANK OF AMERICA CORP-REG-S 0.42250% 21-23.11.29* CHF 4500 000 500 000 5000 000 4500 000 0.25
BANK OF MONTREAL-REG-S 2.26000% 23-01.02.29* CHF 3 800 000 3800 000 3830 400 0.21
BANK OF NEW ZEALAND 0.362500% 21-14.12.29* CHF 4500 000 500 000 4,000 000 3582 000 0.20
BANK OF NOVA SCOTIA DN-REG-S 0.14250% 21-25.10.28* CHF 1600 000 1600 000 1450 400 0.08
BANK OF NOVA SCOTIA-REG-S 0.20000% 18-19.11.25* CHF__ 11000000 600 000 1.000 000 10 600 000 10 287 300 0.58
BANK OF NOVA SCOTIA-REG-S 0.30250% 21-30.07.31* CHF 4000 000 1500 000 500 000 5000 000 4302 500 0.24
BANK OF NOVA SCOTIA-REG-S 0.38500% 22-01.02.29* CHF 5000 000 5000 000 4562 500 0.26
BANK OF NOVA SCOTIA/THE-REG-S 0.27800% 22-01.04.27* CHF 3500 000 1000 000 4500 000 4295 250 0.24
BANK OF NOVA SCOTIA/THE-REG-S 2.04250% 23-04.05.26* CHF 6 900 000 6 900 000 6972 450 0.39
BANK OF NOVA SCOTIA/THE 2.14250% 23-03.05.30* CHF 5000 000 5000 000 5 125 000 0.29
BANK OF NOVA SCOTIA/THE-REG-S 2.38250% 23-22.09.27* CHF 2 400 000 2 400 000 2432 400 0.14
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.32000% 17-10.02.25* CHF 2 000 000 2 000 000
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.25000% 19-10.07.25* CHF 800 000 800 000 777 200 0.04
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 19-12.06.26* CHF 2 105 000 2105 000 2008 170 0.11
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.25000% 19-24.10.29* CHF 1885 000 1.885 000 1682363 0.09
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 20-03.11.28* CHF 2 895 000 2 895 000 2635 898 0.15
BANQUE FEDERAT DU CREDIT MUTUEL-REG-S 0.40000% 19-12.02.24*  CHF 1850 000 1850 000
BANQUE FEDERATIVE CREDIT MUTUEL-REG-S 2.73000% 23-11.07.30* CHF 6 000 000 6 000 000 6 159 000 0.35
BANQUE FEDERATIVE D CREDIT MUTUEL-REG-S 0.60000% 17-05.04.27*  CHF 3070 000 3070 000 2924175 0.16
BANQUE FEDERATIVE DU CREDT MUTUEL-REG-S 2.00000% 14-22.05.24*  CHF 1055 000 1055 000
BANQUE FEDERATIVE DU CREDIT MUT-REG-S 0.55000% 15-08.12.23* CHF 2920 000 2 920 000
BANQUE FEDERATIVE DU CREDIT-REG-S 0.40000% 17-19.12.25* CHF 2 000 000 2 000 000 1935000 0.11
BANQUE FEDERATIVE DU CREDIT-REG-S 1.00000% 18-13.11.26* CHF 1450 000 1450 000 1412300 0.08
BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.25000% 21-21.06.29* CHF 4000 000 4000 000 3 590 000 0.20
BANQUE FEDERATIVE DU CREDIT MUTUE-REG-S 0.15000% 21-06.03.28*  CHF 2 000 000 2 000 000 1835 000 0.10
BANQUE FEDERATIVE DU CREDIT MUTUEL SA 1.50000% 22-01.06.27* CHF 1000 000 1000 000 979 500 0.05
BANQUE FEDERTIVE DU CREDIT MUTUEL-REG-S 0.36600% 18-10.10.24*  CHF 3375000 3375000
BANQUE FEDERTVE DU CREDIT MUTUEL-REG-S 2.30000% 23-30.01.27*  CHF 3 800 000 3800 000 3826 600 0.21
BANQUE INTL A LUXEMBOURG SA-REG-S 1.00000% 19-10.07.25* CHF 1700 000 1700 000 1653 250 0.09
BARCLAYS PLC-REG-S 0.31500% 21-04.06.27* CHF 2 400 000 2 400 000 4800 000 4488 000 0.25
BARCLAYS PLC-REG-S 1.12500% 18-12.07.23* CHF 4200 000 4200 000
BAT INTERNATIONAL FINANCE PLC-REG-S 1.37500% 14-08.09.26* CHF 4000 000 500 000 4500 000 4425 750 0.25
BAWAG PSK BANK FUER ARBEIT UND WI-REG-S 2.95500% 22-29.11.27*  CHF 4100 000 4100 000 4147 150 0.23
BAWAG PSK BK FR ARBEIT WIRT O-REG-S 1.58500% 23-16.12.26* CHF 2 600 000 2 600 000 2588 300 0.15
BERLIN HYP AG 0.25000% 21-04.10.29* CHF 3200 000 1.000 000 2200 000 1,962 400 0.11
BERLIN HYP AG 2.12500% 23-27.02.26* CHF 3 000 000 3 000 000 3 009 000 0.17
BERLIN HYP AG 2.25000% 23-08.11.27* CHF 2 600 000 2 600 000 2617134 0.15
BERLIN HYP AG-REG-S 0.25000% 20-11.09.28* CHF 3 455 000 3 455 000 3126775 0.18
BERLIN HYP AG-REG-S 0.96750% 22-04.08.26* CHF 2 400 000 2 000 000 4400 000 4325 200 0.24
BERLIN-HANNOVERSCHE HYPOTHKNBNK-REG-S 0.25000% 21-10.03.31*  CHF 1800 000 1,000 000 800 000 687 200 0.04
BLACK SEA TRADE & DEVELOPMENT BA-REG-S 0.35000% 21-15.03.27* _ CHF 2 975 000 2 975 000 2472225 0.14
BMW INTERNATIONAL INVESTMENT BV-REG-S 0.30000% 19-05.09.24* CHF 3 600 000 3 600 000
BMW INTERNATIONAL INVESTMENT BV-REG-S 0.75000% 19-03.09.27*  CHF 4145 000 700 000 3 445 000 3303755 0.19
BNG BANK NV 1.68750% 23-19.05.30* CHF 3500 000 3 500 000 3557 750 0.20
BNG BANK NV 1.79250% 23-24.04.28* CHF 10 000 000 10 000 000 10181231 0.57
BNG BANK NV 2.12500% 10-09.11.29% CHF 1885 000 1000 000 2 885 000 2993 188 0.17
BNG BANK NV-REG-S 1.25000% 14-30.04.24* CHF 3000 000 3000 000
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BNG BANK NV-REG-S 2.50000% 05-21.07.25* CHF 11440 000 11440 000 11628 760 0.65
BNP PARIBAS SA 0.52750% 22-20.01.28* CHF 4,000 000 4,000 000 3718000 0.21
BNP PARIBAS SA 2.41250% 23-13.01.28* CHF 4800 000 4800 000 4867 200 0.27
BNP PARIBAS SA 2.89250% 22-27.09.29* CHF 4,000 000 4,000 000 4092 000 0.23
BNP PARIBAS SA-REG-S 0.30000% 19-15.10.27* CHF 2 600 000 200 000 2 800 000 2 605 400 0.15
BNP PARIBAS SA-REG-S 0.15000% 20-10.03.28* CHF 3400 000 3400 000 3111000 0.17
BNP PARIBAS SA-REG-S 0.14750% 21-13.07.27* CHF 5000 000 1000 000 6 000 000 5 586 000 0.31
BNP PARIBAS SA-REG-S 2.63000% 23-07.06.29* CHF 3400 000 1.000 000 2 400 000 2457 056 0.14
BNP PARIBAS-REG-S 0.50000% 21-16.03.29* CHF 600 000 600 000 543 000 0.03
BNP PARIBAS-REG-S 1.00000% 18-06.06.25* CHF 1250 000 1.000 000 2250 000 2210625 0.12
BNP PARIBAS-SUB 1.75000% 15-05.06.25* CHF 1285 000 1285 000 1276648 0.07
BNZ INTERNATIONAL FUND LTD/LONDON-REG-S 0.11100% 20-24.07.28*  CHF 6310 000 1.000 000 5310 000 4829 445 0.27
BOS FUNDING LTD-REG-S 1.50000% 19-29.11.23* CHF 3 200 000 3 200 000 3 194 560 0.18
BPCE SA-REG-S 0.50000% 19-08.11.23* CHF 2 050 000 2 050 000
BUNDESIMMOBILIEN GESELLSCHAFT MBH-REG-S 3.12500% 06-01.09.31*  CHF 2 350 000 2350 000 2579 125 0.14
CAISSE D'AMORTIS DE LA DETE SOCLE-REG-S 2.50000% 11-09.12.25*  CHF 1,500 000 1,500 000 1530 750 0.09
CAISSE DES DEPOTS ET CONSIGNATION-REG-S 0.30000% 17-12.11.27*  CHF 7 000 000 7 000 000 6 674 500 0.37
CAISSE DES DEPOTS ET CONSIGNATION-REG-S 0.25000% 18-30.05.25%  CHF 2 900 000 2 000 000 900 000 880 650 0.05
CAISSE DES DEPOTS ET CONSIGNATIONS 1.75000% 22-28.11.29* CHF 3 200 000 3 200 000 3236 800 0.18
CAISSE DES DEPOTS ET CONSIGNATIONS 1.75000% 23-24.02.31* CHF 1200 000 1200 000 1211400 0.07
CAIXABANK SA-REG-S 0.47700% 21-01.07.27* CHF 2 800 000 2 800 000 2616 600 0.15
CANADIAN IMPERIAL BANK OF COM/CAD-REG-S 0.12500% 15-22.12.25% CHF 1300 000 1300 000 1255 800 0.07
CANADIAN IMPERIAL BANK-REG-S 0.05000% 19-15.10.26* CHF 5 195 000 5 195 000 4904 080 0.28
CANADIAN IMPERIAL BK OF COM-REG-S 0.10000% 18-30.04.25* CHF 9 600 000 3 600 000 6 000 000 5 853 600 033
CANADIAN IMPERIAL BK OF COM-REG-S 0.60000% 19-30.01.25* CHF 2185 000 2185 000 2145 452 0.12
CANADIAN IMPERIAL BK OF COM-REG-S 0.28250% 22-03.02.27* CHF 3500 000 200 000 3700 000 3500 200 0.20
CANADIAN IMPERIAL BK OF COM-REG-S 0.96750% 22-26.04.29* CHF 4000 000 600 000 600 000 4000 000 3828 000 0.21
CBQ FINANCE LTD-REG-S 0.38000% 19-19.10.23* CHF 3000 000 3000 000
CBQ FINANCE LTD-REG-S 0.73500% 20-27.11.24* CHF 3 650 000 400 000 4050 000 3978315 0.22
CBQ FINANCE LTD-REG-S 0.19500% 21-22.04.24* CHF 3200 000 3200 000 3165 440 0.18
CELLNEX TELECOM SA-REG-S 0.77500% 20-18.02.27* CHF 2500 000 2 500 000 2 360 000 0.13
CELLNEX TELECOM SA-REG-S 1.11750% 20-17.07.25* CHF 3880 000 3880 000 3806 280 0.21
CENTRAL AMERICAN BANK ECO INTEGRA-REG-S 0.11000% 21-15.12.28%  CHF 3 000 000 200 000 3 200 000 2881 600 0.16
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.31400% 18-05.09.24*  CHF 1970 000 700 000 1270 000 1249 426 0.07
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.20000% 19-25.03.24*  CHF 5100 000 5100 000
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.40500% 20-25.06.25*  CHF 2 975 000 700 000 3675 000 3575775 0.20
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.17000% 21-29.09.31*  CHF 5200 000 250 000 5 450 000 4586175 0.26
CIE DE FINANCEMENT FONCIER SA-REG-S 0.89000% 22-27.04.29* CHF 2 850 000 1850 000 1.000 000 958 500 0.05
CIE DE FINANCEMENT FONCIER SA 1.83750% 23-18.07.30* CHF 3 200 000 3 200 000 3230 400 0.18
CITIGROUP INC-REG-S 0.50000% 17-22.11.24* CHF 3910000 1910 000 2 000 000 1,968 600 0.11
CITIGROUP INC-REG-5 0.75000% 19-02.04.26* CHF 4300 000 4300 000 4166 700 0.23
CITIGROUP INC-REG-S 0.50000% 19-01.11.28* CHF 5300 000 600 000 5900 000 5430 950 0.30
CITIGROUP INC-REG-5 0.25000% 21-30.08.29* CHF 4300 000 4300 000 3827 000 0.21
CNTRL AMRCAN BANK FOR ECO INTGTIN REG-S 1.54620% 22-30.11.26*  CHF 800 000 1.000 000 1.800 000 1782 000 0.10
COMMERZBANK AG-REG-S 3.12500% 06-14.07.25* CHF 1500 000 500 000 2 000 000 2 045 000 0.11
COMMERZBANK AG-REG-S 1.10000% 18-11.07.25* CHF 1835 000 800 000 1035 000 1013265 0.06
COMMERZBANK AG-REG-S 3.37500% 22-29.09.26* CHF 1900 000 400 000 1500 000 1530 000 0.09
COMMERZBANK AG-REG-S 3.26250% 23-03.02.27* CHF 3400 000 3400 000 3 445 900 0.19
COMMERZBANK AG-REG-S 3.80000% 23-03.05.28* CHF 3 000 000 3 000 000 3100 500 0.17
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.40000% 17-25.09.26*  CHF 5000 000 5000 000 4807 500 0.27
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.11300% 19-10.12.29¥  CHF 4335 000 4335000 3868 988 0.22
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.18750% 21-08.12.28*  CHF 3000 000 3000 000 2757 000 0.15
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.15750% 21-08.12.31%  CHF 3 000 000 3 000 000 2 620 500 0.15
COMMONWEALTH BANK OF AUS-REG-S 0.87500% 22-02.09.25* CHF 1380 000 1380 000 1360 680 0.08
COMMONWEALTH BANK OF AUSTRALIA-REG-S 1.24000% 22-02.09.29*  CHF 2560 000 1000 000 3 560 000 3474 560 0.19
COMMONWEALTH BANK OF AUSTRALIA 1.94000% 23-26.06.30* CHF 6100 000 6100 000 6161 000 035
COMPAGNIE DE FINANCEMENT FONCIER-REG-S 2.50000% 06-24.02.31*  CHF 6 535 000 500 000 800 000 6 235 000 6 562 338 0.37
COMPAGNIE DE FINANCEMENT FONCIER-REG-S 1.50000% 14-19.02.24%  CHF 750 000 750 000
COMPAGNIE DE FINANCEMENT FONCIER 1.90300% 23-16.06.28* CHF 11,500 000 2 000 000 9 500 000 9580 750 0.54
COOPERATIEVE RABOBANK UA-REG-S 2.48750% 23-25.01.29* CHF 1,600 000 600 000 1.000 000 1007 500 0.06
CORP ANDINA DE FOMENTO-REG-S 0.45000% 22-24.02.27* CHF 1700 000 1700 000 1602 250 0.09
CORP ANDINA DE FOMENTO-REG-S 2.42750% 23-15.02.30* CHF 7 800 000 7 800 000 7 808 580 0.44
CORPORACION ANDINA DE FOMENTO-REG-S 2.00000% 14-05.02.24* CHF 2 000 000 2 000 000
CORPORACION ANDINA DE FOMENTO-REG-S 1.50000% 14-01.12.28*  CHF 12 045 000 2500 000 9 545 000 9158428 0.51
CORPORACION ANDINA DE FOMENTO-REG-S 0.50000% 15-26.02.26* CHF 5500 000 1200 000 500 000 6 200 000 5961 300 0.33
CORPORACION ANDINA DE FOMENTO 0.51000% 16-16.09.26* CHF 855 000 855 000 811823 0.05
CORPORACION ANDINA DE FOMENTO-REG-S 0.70000% 20-04.09.25* CHF 5 595 000 1500 000 4095 000 3984435 0.22
CORPORACION ANDINA DE FOMENTO 2.55250% 23-25.10.29* CHF 2700 000 2700 000 2737 800 0.15
COUNCIL OF EUROPE DEVELOPMENT BANK 1.62500% 23-30.06.29* CHF 2 600 000 2 600 000 2648 100 0.15
CPI PROPERTY GROUP SA-REG-S 1.63000% 18-25.10.23* CHF 2 625 000 2 625 000
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 1.12500% 14-05.06.24*  CHF 3270 000 830 000 4100 000
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.50000% 15-16.03.27*  CHF 2725000 1.000 000 1725 000 1663 763 0.09
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CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 15-18.06.26* __ CHF 3570 000 3570 000 3436 125 0.19
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.10000% 16-26.01.26*  CHF 2770 000 400 000 3170 000 3060 635 0.17
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 17-27.07.27*  CHF 2225 000 2225 000 2118 200 0.12
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 18-08.12.25*  CHF 3770000 3770 000 3658 785 0.21
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.50000% 18-03.10.28*  CHF 4955 000 4955 000 4687 430 0.26
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.45000% 19-24.01.29*  CHF 2 000 000 2 000 000 1883 000 0.11
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 19-24.10.29*  CHF 4 455 000 4455 000 4089 690 0.23
CREDIT AGRICOLE HOME LOAN SFH SA 1.82500% 23-26.05.28* CHF 2 400 000 2 400 000 2421 600 0.14
CREDIT AGRICOLE SA 0.21250% 21-21.06.29* CHF 1800 000 1800 000 1625 400 0.09
CREDIT AGRICOLE SA 0.41000% 22-18.01.30* CHF 2300 000 2300 000 2061950 0.12
CREDIT AGRICOLE SA 2.50750% 23-27.04.27* CHF 1400 000 1400 000 1424 500 0.08
CREDIT AGRICOLE SA 2.36250% 23-05.10.28* CHF 4800 000 4800 000 4 874 400 0.27
CREDIT AGRICOLE SA LONDON-REG-S 2.12500% 14-30.10.24* CHF 4810 000 5000 000 6810 000 3 000 000 3 004 800 0.17
CREDIT AGRICOLE SA LONDON-REG-S 1.00000% 15-27.01.25* CHF 2 455 000 500 000 1955 000 1934 082 0.11
CREDIT AGRICOLE SA LONDON-REG-S 0.55000% 16-14.12.26* CHF 1685 000 1685 000 1613388 0.09
CREDIT AGRICOLE SA LONDON-REG-S 0.30000% 17-18.04.24* CHF 1.000 000 1.000 000
CREDIT AGRICOLE SA LONDON-REG-S 1.00000% 19-07.11.25* CHF 1400 000 1400 000 1368 500 0.08
CREDIT AGRICOLE SA LONDON-REG-S 0.12750% 20-27.07.28* CHF 2375000 2375000 2179 063 0.12
CREDIT AGRICOLE SA LONDON-REG-S 0.50000% 20-01.10.26* CHF 2 400 000 2 400 000 2 286 000 0.13
CREDIT AGRICOLE SA-REG-S 0.25000% 21-10.03.31* CHF 4500 000 4500 000 3897 000 0.22
CREDIT AGRICOLE SA-REG-S 0.16370% 21-28.04.28* CHF 2500 000 600 000 3100 000 2 862 850 0.16
CREDIT AGRICOLE SA-REG-S 3.04250% 22-29.09.27* CHF 5800 000 1.000 000 4800 000 4936 800 0.28
CREDIT AGRICOLE SA-REG-S 2.54130% 23-03.09.30* CHF 3 600 000 3 600 000 3684 600 0.21
CREDIT AGRICOLE SA/LONDON-SUB 2.12500% 15-29.09.25* CHF 1160 000 1160 000 1158 840 0.07
CREDIT AGRICOLE SALLONDON-REG-S 0.62500% 17-12.07.24* CHF 1500 000 1,500 000
CREDIT AGRICOLE SA/LONDON-REG-S-5UB 0.25000% 19-10.10.29% CHF 2785 000 400 000 3185000 2850575 0.16
CREDIT SUISSE GUERNSEY LTD-REG-S 3.12500% 10-12.11.30% CHF 360 000 360 000 372 420 0.02
CREDIT SUISSE LONDON BRANCH-REG-S 0.55000% 16-15.04.24* CHF 2750 000 2750 000 2728825 0.15
DAIMLER INTERNATIONAL FINANCE BV-REG-S 0.85000% 18-14.11.25* CHF 3350 000 400 000 3750 000 3676 875 0.21
DEUTSCHE BAHN FINANCE BV-REG-S 1.50000% 14-26.08.24* CHF 2155 000 2155 000
DEUTSCHE BAHN FINANCE BV-REG-S 0.10000% 15-01.12.25* CHF 1385 000 1000 000 385 000 374798 0.02
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.45000% 17-08.11.30* CHF 5400 000 400 000 2800 000 3000 000 2769 000 0.16
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 18-18.07.28* CHF 5400 000 5400 000 5 146 200 0.29
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 19-19.06.29* CHF 2710 000 2710 000 2478 566 0.14
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 19-19.06.34* CHF 1850 000 1850 000 1623375 0.09
DEUTSCHE BAHN FINANCE GMBH 0.20000% 21-20.05.33* CHF 8 400 000 1.865 000 2265 000 8 000 000 6928 000 0.39
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 21-28.01.36* CHF 10 635 000 1500 000 1,000 000 11135000 9019 350 0.51
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.25000% 21-27.10.31* CHF 3325000 1.000 000 2325000 2079713 0.12
DEUTSCHE BAHN FINANCE GMBH-REG-S 1.95000% 22-21.09.32* CHF 5500 000 1000 000 700 000 5800 000 5 933 400 0.33
DEUTSCHE BAHN FINANCE GMBH 2.28500% 22-28.11.42* CHF 4030 000 4030 000 4297 995 0.24
DEUTSCHE BAHN FINANCE GMBH 1.88500% 23-13.09.35* CHF 9 450 000 9 450 000 9549 225 0.54
DEUTSCHE BANK AG 0.31500% 21-14.09.27* CHF 5200 000 1.000 000 6 200 000 5741200 0.32
DEUTSCHE BANK AG-REG-S 0.62500% 15-19.12.23* CHF 6 500 000 200 000 4100 000 2 600 000 2592 720 0.15
DEUTSCHE BANK AG-REG-S 0.62500% 18-08.02.23* CHF 1.000 000 1.000 000
DEUTSCHE BANK AG-REG-S 0.80000% 20-07.02.25* CHF 1600 000 1600 000 1559 040 0.09
DEUTSCHE BANK AG-REG-S 3.64500% 23-27.01.29* CHF 3200 000 600 000 2 600 000 2624 700 0.15
DEUTSCHE TELEKOM AG-REG-S 0.43500% 20-06.02.32* CHF 5290 000 5290 000 4644 620 0.26
DNB BANK ASA 2.68500% 23-15.06.28* CHF 2800 000 2800 000 2830 800 0.16
DNB BANK ASA-REG-S 0.05000% 19-13.03.24* CHF 3100 000 3100 000
DNB BANK ASA-REG-S 1.16750% 22-03.06.27* CHF 5000 000 5000 000 4867 500 0.27
DNB BOLIGKREDITT AS-REG-S 2.00000% 10-02.09.30* CHF 565 000 565 000 570933 0.03
DOHA FINANCE LTD-REG-S 0.46500% 22-24.01.24* CHF 2 600 000 2 600 000 2 585 960 0.15
DZ BANK AG DEUTSCHE ZENTRAL-GENOS-REG-S 2.83250% 23-16.05.29*  CHF 4200 000 4200 000 4263 000 0.24
DZ BANK AG DEUTSCHE ZEN GENBK-REG-5-SUB 3.61000% 23-16.10.28*  CHF 3500 000 3500 000 3557 750 0.20
DZ BANK AG DEUTSCHE-REG-S 2.62500% 23-27.08.29* CHF 2 600 000 2 600 000 2610 400 0.15
DZ BANK AG DUTSE ZENTRAL-REG-S-SUB 3.84500% 22-17.08.32* CHF 2 400 000 1.000 000 3400 000 3 444 200 0.19
E.ON SE 1.86000% 22-05.12.25* CHF 2 100 000 2 100 000 2099 308 0.12
E.ON SE 2.50250% 22-05.12.29* CHF 3 600 000 3 600 000 3695 400 0.21
ELECTRICITE DE FRANCE-REG-S 0.30000% 16-14.10.24* CHF 5 950 000 200 000 6 150 000
ELECTRICITE DE FRANCE 0.65000% 16-13.10.28* CHF 2 400 000 2 400 000 2235 600 0.13
ELECTRICITE DE FRANCE SA 2.30000% 23-14.09.27* CHF 2 800 000 2 800 000 2826 600 0.16
ELECTRICITE DE FRANCE SA 2.55000% 23-12.09.31* CHF 3600 000 3 600 000 3657 600 0.21
ELI LILLY & CO-REG-5 0.15000% 16-24.05.24* CHF 8 950 000 8 950 000
ELI LILLY & CO-REG-S 0.45000% 16-24.05.28* CHF 4890 000 300 000 4590 000 4362 795 0.24
EMIRATES NBD PJSC 0.62500% 18-09.02.23* CHF 7 815 000 7815 000
ENBW INTERNATIONAL FINANCE BV 2.25000% 23-15.06.26* CHF 4400 000 4400 000 4439 600 0.25
ENBW INTERNATIONAL FINANCE BV 2.62500% 23-15.06.29* CHF 4 400 000 4400 000 4510 000 0.25
ENEL FINANCE INTERNATIONAL NV-REG-S 4.00000% 12-26.10.27* CHF 1300 000 1300 000 1392 950 0.08
ENEL FINANCE INTERNATIONAL NV-REG-S 0.55000% 17-03.09.24* CHF 4500 000 4500 000
ENGIE SA REG-S 2.34000% 23-04.01.27* CHF 2 600 000 2 600 000 2636 400 0.15
ENGIE SA-REG-S 1.62500% 12-09.10.24* CHF 1800 000 1800 000 1791000 0.10
ENGIE SA-REG-S 2.49000% 23-04.07.31* CHF 2500 000 2500 000 2567 500 0.14
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ERSTE GROUP BANK AG-REG-S 0.25000% 21-02.10.28* CHF 3 000 000 3 000 000 2725 500 0.15
EUROPEAN INVESTMENT BANK-REG-S 3.12500% 06-30.06.36* CHF 7 620 000 7 620 000 8957310 0.50
EUROPEAN INVESTMENT BANK-REG-S 1.50000% 12-02.08.24* CHF 7575 000 7 575 000
EXPORT-IMPORT BANK OF KOREA-REG-S 0.17000% 17-18.07.25* CHF 4990 000 4990 000 4852775 0.27
EXPORTIMPORT BANK OF KOREA-REG-S 0.38250% 18-11.07.24* CHF 2750 000 2 750 000
FIRST ABU DHABI BANK PJSC-REG-S 0.07000% 19-18.10.27* CHF 1550 000 1,550 000 1426775 0.08
FIRST ABU DHABI BANK PJSC-REG-S 0.40100% 19-02.10.24* CHF 4100 000 4100 000 4018 000 0.23
FIRST ABU DHABI BANK PIJSC-REG-S 0.20500% 19-04.12.25* CHF 3750 000 325 000 4075 000 3916075 0.22
FIRST ABU DHABI BANK PJSC-REG-S 0.06800% 21-31.03.27* CHF 3 200 000 3 200 000 2 980 800 0.17
FIRST ABU DHABI BANK PISC 0.14750% 21-17.11.26* CHF 3250 000 3250 000 3063 125 0.17
FIRST ABU DHABI BANK PJSC-REG-S 1.06250% 22-14.04.26* CHF 2 500 000 2 500 000 2 436 250 0.14
FRESENIUS SE & CO KGAA 2.96000% 23-18.10.28* CHF 3295 000 3295 000 3314770 0.19
GAZPROM PJSC VIA GAZ FINANCE PLC-REG-S 1.54000% 21-30.06.27* CHF 6 700 000 6 700 000 2 948 000 0.17
GLENCORE CAPITAL FINANCE DAC-REG-S 1.00000% 20-30.03.27* CHF 4550 000 4550 000 4304 300 0.24
GLENCORE CAPITAL FINANCE DAC-REG-S 0.50000% 21-07.09.28* CHF 1050 000 1050 000 945 525 0.05
GLENCORE FINANCE EUROPE SA-REG-S 1.25000% 18-09.10.24* CHF 1.050 000 400 000 1450 000 1428250 0.08
GLENCORE FINANCE EUROPE LTD-REG-S 0.35000% 19-10.09.25* CHF 5 250 000 1100 000 6 350 000 6118225 0.34
GOLDMAN SACHS GROUP INC-REG-S 0.50000% 17-04.12.24* CHF 4300 000 4300 000 4229 050 0.24
GOLDMAN SACHS GROUP INC-REG-S 1.00000% 18-24.11.25* CHF 9 500 000 565 000 10 065 000 9873 765 0.55
GOLDMAN SACHS GROUP INC-REG-S 0.40000% 21-11.05.28* CHF 3500 000 1.000 000 500 000 4,000 000 3684 000 0.21
HEATHROW FUNDING LTD-REG-S 0.50000% 16-17.05.24* CHF 5 600 000 2 600 000 5200 000 3 000 000 2 970 000 0.17
HEATHROW FUNDING LTD-REG-S 0.45000% 19-15.10.26* CHF 3840 000 3840 000 3644 160 0.20
HSBC HOLDINGS PLC-REG-S 0.32000% 21-03.11.27* CHF 4800 000 4800 000 4447 200 0.25
HSBC HOLDINGS PLC-REG-S 0.81250% 21-03.11.31* CHF 3800 000 3200 000 2 000 000 5000 000 4260 000 0.24
HSBC HOLDINGS PLC-REG-S 1.80500% 22-01.06.26* CHF 2 800 000 200 000 3 000 000 2 962 500 0.17
HYPO NOE GRUPPE BANK AG-REG-S 0.10000% 19-27.11.24* CHF 2035000 2035000 1992 876 0.11
HYPO VORARLBERG BANK AG-REG-S 0.45000% 18-05.03.24* CHF 1235000 1235000
HYPO VORARLBERG BANK-REG-S 0.25000% 18-12.11.25* CHF 1600 000 1,600 000 1555 200 0.09
HYPO VORARLBERG BANK AG-REG-5-SUB 1.62500% 19-29.11.29* CHF 2 080 000 2 080 000 1872 000 0.11
HYPO VORARLBERG BANK AG-REG-S 0.12500% 19-03.09.29* CHF 6095 000 6 095 000 5211225 0.29
HYPO VORARLBERG BANK AG-REG-S 0.12500% 21-23.08.28* CHF 2710 000 2710 000 2 395 640 0.13
HYPO VORARLBERG BANK AG-REG-S 0.50000% 22-07.04.27* CHF 2250 000 2 000 000 4250 000 4090 625 0.23
HYPO VORARLBERG BANK AG-REG-S 1.87500% 23-13.09.30* CHF 2300 000 2300 000 2325 300 0.13
HYUNDAI CAPITAL SERVICES INC-REG-S 0.69500% 18-27.06.23* CHF 4700 000 4700 000
HYUNDAI CAPITAL SERVICES INC-REG-S 0.73250% 19-26.02.24* CHF 5390 000 1385 000 1775 000 5000 000 4962 500 0.28
HYUNDAI CAPITAL SERVICES INC-REG-S 0.26000% 20-11.02.25* CHF 3695 000 400 000 3295 000 3202 081 0.18
HYUNDAI CAPITAL SERVICES INC-REG-S 0.75250% 20-06.07.23* CHF 6 500 000 250 000 6750 000
INDUSTRIAL BANK OF KOREA-REG-S 0.02190% 19-16.07.25* CHF 6 000 000 3000 000 3000 000 2895 000 0.16
INSTITUTO DE CREDITO OFICIAL-REG-S 3.25000% 07-28.06.24* CHF 5110 000 5110 000
INTESA SANPAOLO BANK IRELAND PLC-REG-S 0.25000% 19-30.09.24*  CHF 4 600 000 2200 000 2 000 000 4800 000 4706 400 0.26
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.37500% 17-18.07.25%  CHF 3100 000 1500 000 1600 000 1546 400 0.09
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.30000% 18-18.12.23*  CHF 4500 000 4500 000
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.12500% 20-14.07.28*  CHF 12 420 000 2 000 000 10 420 000 9 169 600 0.51
JPMORGAN CHASE & CO-REG-S 0.50000% 15-04.12.23* CHF 8 000 000 200 000 8200 000
JPMORGAN CHASE & CO-REG-S 0.45000% 16-11.11.26* CHF 2 200 000 1400 000 800 000 767 600 0.04
KOMMUNALBANKEN A/S-REG-S 1.27500% 22-22.12.27* CHF 3100 000 3100 000 3086 050 0.17
KOMMUNALBANKEN-REG-S 0.54500% 22-28.04.28* CHF 2300 000 2300 000 2214900 0.12
KOMMUNALKREDIT AUSTRIA AG-REG-S 3.37500% 06-22.06.26* CHF 3300 000 960 000 4260 000 4381410 0.25
KOMMUNEKREDIT-REG-S 2.87500% 06-13.10.31* CHF 6 830 000 1,000 000 5 880 000 6 476 820 0.36
KOMMUNEKREDIT-REG-S 0.62500% 15-09.07.27* CHF 3300 000 3300 000 3215850 0.18
KOREA DEVELOPMENT BANK-REG-S 0.44500% 20-08.05.25* CHF 5430 000 600 000 6 030 000 5903 370 0.33
KOREA DEVELOPMENT BANK 0.17000% 21-22.07.31* CHF 3500 000 800 000 2700 000 2361150 0.13
KOREA DEVELOPMENT BANK/THE-REG-S 0.94000% 22-28.04.27* CHF 2 400 000 2 400 000 2331600 0.13
KOREA EXPRESSWAY CORP-REG-S 0.25000% 17-07.06.24* CHF 2500 000 2500 000
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.05000% 19-19.07.27*  CHF 1000 000 1000 000 932 500 0.05
KOREA LAND & HOUSING CORP-REG-S 0.19250% 20-15.06.25* CHF 2155 000 2155000 2089273 0.12
KOREA NATIONAL OIL CORP-REG-S 0.26250% 20-30.07.27* CHF 6 400 000 4300 000 10 700 000 10 068 700 0.56
KOREA WESTERN POWER CO LTD-REG-S 0.12500% 19-27.02.24* CHF 3295 000 3295 000
KREDITANSTALT FUER WIEDERAUFBAU-REG-S 2.50000% 05-25.08.25* CHF 13 800 000 13 800 000 14 082 900 0.79
LA BANQUE POSTALE SA-REG-S 2.82750% 23-12.07.30* CHF 3300 000 800 000 2500 000 2550 000 0.14
LA BANQUE POSTALE-REG-S 2.77250% 23-12.07.27* CHF 3000 000 3 000 000 3 066 000 0.17
LANDESBANK BADEN-WUERTTEMBERG 2.60250% 23-04.10.28* CHF 1.800 000 1.800 000 1823 400 0.10
LANDESKREDITBANK B-WUERTT FOERDBK-REG-S 1.35000% 22-30.09.27*  CHF 1600 000 1600 000 1596 800 0.09
LANSFORSAKRINGAR HYPOTEK AB-REG-S 0.87500% 14-16.09.24* CHF 1875 000 1875 000
LANSFORSAKRINGAR HYPOTEK AB-REG-S 0.20000% 18-17.04.26* CHF 1700 000 1700 000 1642 200 0.09
LLOYDS BANKING GROUP PLC-REG-S 1.00000% 18-04.03.25* CHF 5820 000 2 000 000 3820 000 3764992 0.21
LLOYDS BANKING GROUP 0.60250% 22-09.02.29* CHF 3 000 000 400 000 3 400 000 3095 700 0.17
LLOYDS BANKING GROUP PLC-REG-S 2.74500% 23-02.02.27* CHF 3400 000 3400 000 3422 100 0.19
MACQUARIE BANK-REG-S 0.75000% 16-05.02.24* CHF 4 450 000 4450 000
MACQUARIE GROUP LTD-REG-S 0.39500% 21-20.07.28* CHF 4560 000 250 000 500 000 4310 000 3950115 0.22
MACQUARIE GROUP LTD-REG-S 1.28500% 22-11.09.29* CHF 5300 000 4300 000 3300 000 6 300 000 5909 400 0.33
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MANITOBA, PROVINCE OF-REG-S 0.25000% 19-15.03.29% CHF 4510 000 4510 000 4221360 0.24
MANITOBA, PROVINCE OF-REG-S 0.80000% 19-15.03.39* CHF 3235000 3235000 2799 893 0.16
MANITOBA, PROVINCE OF-REG-S 0.70000% 20-20.04.40% CHF 1100 000 1100 000 923 450 0.05
MASSMUTUAL GLOBAL FUNDING II-REG-S 2.65000% 23-03.05.28* CHF 3300 000 3300 000 3384 150 0.19
MBANK SA-REG-S 1.01830% 19-04.10.24* CHF 2 000 000 2 000 000 1920 000 0.11
MCDONALD'S CORP-REG-S 0.17000% 16-04.10.24* CHF 4800 000 800 000 5 600 000
MEDIOBANCA INTERNATIONAL LUX SA-REG-S 0.55000% 18-02.03.23*  CHF 4 800 000 4800 000
MERCEDES-BENZ INTERNATIONAL 1.96000% 23-12.10.26* CHF 4300 000 4300 000 4310750 0.24
MERCEDES-BENZ INTERNATIONAL 2.10750% 23-12.10.29% CHF 3500 000 3 500 000 3517 500 0.20
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.30000% 17-19.01.26* CHF 4310000 3200 000 2500 000 5010 000 4824 630 0.27
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.12500% 19-11.06.27*  CHF 4190 000 3 000 000 2 190 000 5 000 000 4672 500 0.26
METROPOLITAN LIFE GLOBAL FUND-REG-S 0.12500% 20-25.09.28* CHF 3450 000 3450 000 3132 600 0.18
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.15000% 21-25.09.29*  CHF 3 600 000 3 600 000 3202 200 0.18
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 2.15000% 22-07.12.26* CHF 1800 000 400 000 2200 000 2209 900 0.12
MFINANCE FRANCE SA 1.00500% 17-28.03.23* CHF 2 000 000 2 000 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.30000% 17-20.12.24* CHF 1915000 965 000 2880 000 2822 400 0.16
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.55000% 17-22.11.32* CHF 5915 000 3415 000 2 500 000 2248 750 0.13
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.35000% 18-12.12.23* CHF 610 000 610 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.50000% 18-14.06.28* CHF 7 560 000 3 600 000 2 800 000 8 360 000 7958 720 0.45
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.10000% 18-31.10.24* CHF 1500 000 1500 000 1475 250 0.08
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.00100% 19-19.02.24* CHF 5515 000 5515 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 19-26.02.29* CHF 2175000 2175 000 2018 400 0.11
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.55000% 19-15.03.34* CHF 200 000 200 000 174 800 0.01
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 19-10.05.30* CHF 3765 000 3765 000 3422 385 0.19
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 19-18.06.31* CHF 6 750 000 6 750 000 6 000 750 0.34
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.12500% 19-18.11.27* CHF 500 000 500 000 462 500 0.03
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.10000% 20-17.12.25* CHF 3 000 000 3 000 000 2877 000 0.16
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 21-03.03.31* CHF 2300 000 2300 000 1972 250 0.11
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 21-29.03.41* CHF 2 200 000 1.000 000 3200 000 2433 600 0.14
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.05000% 21-13.08.36* CHF 1800 000 1800 000 1438 200 0.08
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.12500% 21-05.10.29* CHF 2 000 000 2 000 000 1827 000 0.10
MUENCHENER HYPOTHEKENBANK-REG-S 0.40000% 22-25.02.26* CHF 3200 000 200 000 800 000 2 600 000 2493 400 0.14
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.37500% 22-07.04.26* CHF 1600 000 600 000 2 200 000 2137 300 0.12
MUENCHENER HYPOTHEKENBANK EG 1.25000% 22-30.06.27* CHF 4800 000 4800 000 4744 800 0.27
MUENCHENER HYPOTHEKENBANK EG-REG-S 1.87500% 23-07.05.30* CHF 3500 000 3 500 000 3533250 0.20
MUENCHENER HYPOTHEKENBANK EG-SUB 4.25250% 23-07.06.33* CHF 2 600 000 2 600 000 2649418 0.15
MUENCHENER HYPOTHEKENBANK EG-REG-S 1.75000% 23-23.06.28* CHF 2 800 000 2 800 000 2823 800 0.16
MUNICIPALITY FINANCE PLC-REG-S 2.37500% 11-30.03.26* CHF 2790 000 2790 000 2852775 0.16
MUNICIPALITY FINANCE PLC-REG-S 1.37500% 12-08.06.27* CHF 5020 000 5020 000 5022510 0.28
MUNICIPALITY FINANCE PLC-REG-S 0.75000% 14-17.09.24* CHF 1425 000 1425 000
MUNICIPALITY FINANCE PLC-REG-S 0.62500% 17-06.08.38* CHF 2 885 000 2 885 000 2498 410 0.14
NATIONAL AUSTRALIA BANK LTD-REG-S 1.50000% 14-07.02.24* CHF 1.000 000 1.000 000
NATIONAL AUSTRALIA BANK LTD 0.25000% 18-13.03.24* CHF 4760 000 4760 000
NATIONAL AUSTRALIA BANK LTD-REG-S 0.12500% 19-21.06.27* CHF 5670 000 1.000 000 4670 000 4406 145 0.25
NATIONAL AUSTRALIA BANK LTD-REG-S 0.06500% 20-29.01.29* CHF 3875 000 1.000 000 2 875 000 2619125 0.15
NATIONAL AUSTRALIA BANK LTD-REG-S 0.29250% 22-03.02.28* CHF 2 000 000 2 000 000 1873 000 0.11
NATIONAL AUSTRALIA BANK LTD-REG-S 0.56500% 22-03.02.31* CHF 1750 000 1750 000 1580 250 0.09
NATIONAL AUSTRALIA BANK LTD-REG-S 1.71500% 23-03.02.33* CHF 3000 000 1.800 000 1200 000 1187 400 0.07
NATIONAL AUSTRALIA BANK LTD-REG-S 2.20100% 23-12.04.29* CHF 4000 000 4000 000 4062 000 0.23
NATIONAL BANK OF CANADA-REG-S 1.95750% 22-03.11.27* CHF 3500 000 3500 000 3540 250 0.20
NATIONWIDE BUILDING SOCIETY-REG-S 0.16750% 19-11.07.31* CHF 1850 000 2 000 000 3850 000 3399 550 0.19
NATIONWIDE BUILDING SOCIETY-REG-S 1.91500% 22-08.09.28* CHF 4050 000 4050 000 3958875 0.22
NATIONWIDE BUILDING SOCIETY 2.97000% 23-08.09.27* CHF 2 400 000 2 400 000 2 426 400 0.14
NATWEST MARKETS PLC-REG-S 0.12500% 19-13.09.23* CHF 200 000 200 000
NATWEST MARKETS PLC-REG-S 0.89750% 22-04.04.25* CHF 3800 000 1,600 000 2 200 000 2161720 0.12
NATWEST MARKETS PLC-REG-S 2.78250% 22-06.12.27* CHF 3800 000 3800 000 3864 600 0.22
NATWEST MARKETS PLC-REG-S 2.85750% 23-06.06.28* CHF 4 600 000 4600 000 4666 700 0.26
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 3.25000% 06-07.08.29*  CHF 5040 000 2 000 000 7 040 000 7726 400 0.43
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.37500% 12-13.09.27*  CHF 5270 000 5270 000 5264 730 0.30
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 1.25000% 12-09.08.24*  CHF 2785 000 2785 000
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 0.62500% 17-21.08.37*  CHF 2 000 000 2 000 000 1725 000 0.10
NEDERLANDSE WATERSCHAPSBANK NV-REG-S- 0.00200% 21-04.03.41*  CHF 1800 000 1500 000 3300 000 2 455 200 0.14
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 0.23500% 22-14.04.27*  CHF 400 000 400 000 384 200 0.02
NESTLE HOLDINGS INC-REG-S 0.25000% 17-04.10.27* CHF 3765 000 3765 000 3582 398 0.20
NESTLE HOLDINGS INC-REG-S 0.55000% 17-04.10.32* CHF 1325 000 1325 000 1184 550 0.07
NEW BRUNSWICK, PROVINCE OF-REG-S 0.25000% 19-06.12.39* CHF 1850 000 1850 000 1447 625 0.08
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.25000% 19-18.10.27* CHF 12915000 12 915 000 12107 812 0.68
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.12500% 20-11.09.29* CHF 6 650 000 5000 000 5000 000 6 650 000 5945 100 0.33
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.12500% 21-23.07.30* CHF 3 400 000 7 000 000 1,000 000 9 400 000 8215 600 0.46
NORDEA BANK ABP 2.49000% 23-26.05.28* CHF 3 600 000 3 600 000 3641400 0.20
NORDEA BANK ABP-REG-S 0.55000% 15-23.06.25* CHF 4350 000 2350 000 2 000 000 1956 000 0.11
NORDEA BANK ABP-REG-S 0.12500% 20-02.06.26* CHF 3100 000 3100 000 2 965 150 0.17
UBS (CH) Institutional Fund — Bonds CHF Ausland Passive Il Annual Report as of 31 October 2023 54



Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
NORDEA BANK ABP-REG-S 1.81000% 22-15.06.27* CHF 1800 000 1600 000 3400 000 3360 900 0.19
NORDRHEIN-WESTFALEN, STATE OF-REG-S 0.87500% 14-29.07.24* CHF 1.000 000 1000 000
ONTARIO, PROVINCE OF-REG-S 0.25000% 17-28.06.29* CHF 11535000 600 000 10 935 000 10 196 888 0.57
ONTARIO, PROVINCE OF-REG-S 0.05000% 21-12.05.33* CHF 4950 000 2 000 000 2 950 000 2525200 0.14
ORANGE SA-REG-S 0.20000% 19-24.11.25* CHF 3550 000 3550 000 3432 850 0.19
ORANGE SA-REG-S 0.62500% 19-22.06.29* CHF 1600 000 1600 000 1505 600 0.08
PACIFIC LIFE GLOBAL FUNDING-REG-S 0.25000% 21-26.10.28* CHF 4000 000 4000 000 3590 000 0.20
PACIFIC LIFE GLOBAL FUNDING II-REG-S 1.75000% 22-02.05.29* CHF 7 600 000 4000 000 3 600 000 3456 000 0.19
QUEBEC, PROVINCE OF 1.50000% 14-05.02.24* CHF 2 000 000 2 000 000
QUEBEC, PROVINCE OF 0.03000% 21-18.06.31* CHF 4400 000 900 000 5300 000 4695 800 0.26
QUEBEC, PROVINCE OF 2.04000% 23-09.05.33* CHF 4400 000 4400 000 4532 000 0.25
QUEBEC, PROVINCE OF-REG-S 0.75000% 14-21.11.24* CHF 3 440 000 3 440 000 3404912 0.19
RABOBANK NEDERLAND NV-REG-S 0.25000% 19-25.11.27* CHF 3200 000 2 000 000 5200 000 4820 400 0.27
RABOBANK NEDERLAND NV 1.36250% 22-28.04.28* CHF 2 000 000 2200 000 800 000 3400 000 3296 300 0.18
RAIFFEISENLANDESBANK OBEROE AG-REG-S 0.17500% 19-29.10.26* CHF 2 150 000 465 000 2615 000 2471175 0.14
RAIFFEISENLANDESBANK OBEROES AG-REG-S 2.63000% 23-29.06.28* CHF 1200 000 1200 000 1204 800 0.07
RCI BANQUE SA-REG-S 0.55000% 18-30.05.23* CHF 1555 000 530 000 2 085 000
RCI BANQUE SA-REG-S 0.50000% 19-18.07.24* CHF 2550 000 2550 000 2513729 0.14
RCI BANQUE SA-REG-S 3.50000% 23-10.05.28* CHF 5 600 000 2 000 000 3 600 000 3733200 021
ROYAL BANK OF CANADA-REG-S 0.20000% 21-22.09.31* CHF 5400 000 5400 000 4627 800 0.26
ROYAL BANK OF CANADA DN-REG-S 0.25000% 21-15.10.29* CHF 2 000 000 1.000 000 1500 000 1,500 000 1334 250 0.07
ROYAL BANK OF CANADA-REG-S 0.40000% 22-05.10.26* CHF 2500 000 1.000 000 3500 000 3377 500 0.19
ROYAL BANK OF CANADA-REG-S 1.49500% 22-08.07.25* CHF 6 600 000 1.000 000 2 100 000 5 500 000 5 489 000 031
ROYAL BANK OF CANADA-REG-S 2.44500% 23-25.01.28* CHF 7 200 000 2 000 000 5200 000 5285 800 0.30
ROYAL BANK OF CANADA-REG-S 1.47500% 23-30.01.26* CHF 4000 000 4000 000 3990 000 0.22
ROYAL BANK OF CANADA-REG-S 2.08500% 23-31.03.28* CHF 7100 000 7100 000 7234900 0.41
SANTANDER CONSUMER FINANCE SA-REG-S 0.15000% 19-10.12.24* CHF 2 700 000 700 000 2 000 000 1,960 000 0.11
SANTANDER CONSUMER FINANCE SA-REG-S 2.73250% 23-04.07.25* CHF 2200 000 2200 000 2226 400 0.12
SANTANDER CONSUMER FINANCE SA-REG-S 2.93250% 23-04.07.28* CHF 3800 000 3800 000 3914000 0.22
SANTANDER UK PLC-REG-S 2.01000% 23-12.09.26* CHF 1800 000 1800 000 1820 700 0.10
SANTANDER UK PLC-REG-S 2.00500% 23-12.09.29* CHF 3 600 000 3 600 000 3 664 800 0.21
SCOTIABANK CHILE SA-REG-S 0.38500% 21-22.07.26* CHF 1855 000 1855 000 1743 700 0.10
SCOTIABANK CHILE SA-REG-S 0.41800% 21-31.03.27* CHF 2 600 000 2 600 000 2411 500 0.14
SHELL INTERNATIONAL FINANCE BV-REG-S 0.87500% 15-21.08.28* CHF 8500 000 1600 000 1,600 000 8 500 000 8 168 500 0.46
SNCF RESEAU 2.62500% 11-11.03.37* CHF 2185 000 2 185 000 2392 575 0.13
SNCF RESEAU-REG-S 2.00000% 10-12.11.26* CHF 3750 000 380 000 3370000 3418 865 0.19
SNCF RESEAU-REG-S 2.62500% 11-10.03.31* CHF 2 295 000 2 295 000 2449913 0.14
SNCF RESEAU-REG-S 3.25000% 06-30.06.32* CHF 3210000 3210000 3609 645 0.20
SOCIETE GENERALE 0.37500% 21-26.07.28* CHF 1600 000 1,600 000 1460 800 0.08
SOCIETE GENERALE SA 2.27750% 23-27.02.26* CHF 4500 000 4500 000 4513 500 0.25
SOCIETE GENERALE SA 2.61750% 23-27.02.30* CHF 3 000 000 3 000 000 3031500 0.17
SOCIETE GENERALE SA 2.68250% 23-19.10.29* CHF 1800 000 1800 000 1823 400 0.10
SOCIETE GENERALE SA-REG-S 0.25000% 19-08.10.26* CHF 1400 000 1400 000 1323700 0.07
SOCIETE GENERALE SA-REG-S 0.25000% 20-25.02.27* CHF 2 000 000 2 000 000 1865 000 0.10
SOCIETE GENERALE SA-REG-S 0.28000% 22-26.01.27* CHF 1310 000 1310 000 1234675 0.07
SOCIETE GENERALE SA-REG-S 0.74500% 22-26.01.29* CHF 2 400 000 2 400 000 2191200 0.12
SOCIETE GENERALE SA-REG-S 2.62500% 22-14.10.26* CHF 2 100 000 2 100 000 2135 700 0.12
SOCIETE GENERALE-REG-S 0.70000% 18-26.02.25* CHF 2 400 000 1000 000 3400 000 3333020 0.19
SOCIETE GENERALE-REG-S 0.87500% 19-28.02.24* CHF 3 000 000 600 000 3 600 000 3582 000 0.20
SOCIETE NATIONALE SNCF SA-REG-S 0.22700% 20-18.06.30* CHF 5610000 400 000 5210000 4761940 0.27
SOCIETE NATIONALE SNCF SA 1.98500% 23-28.06.33* CHF 3390 000 1200 000 2 190 000 2235990 0.13
SPAREBANK 1 BOLIGKREDITT AS-REG-S 0.50750% 22-06.04.27* CHF 4000 000 2 000 000 6 000 000 5769 000 0.32
SPAREBANK 1 BOLIGKREDITT AS 1.86750% 23-23.10.28* CHF 3500 000 3 500 000 3526 250 0.20
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 19-11.12.25* CHF 2790 000 2790 000 2692 350 0.15
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 21-15.09.28* CHF 800 000 3 400 000 4200 000 3824 100 021
SPAREBANK 1 NORD NORGE-REG-S 2.70000% 23-20.03.29* CHF 5800 000 3000 000 2800 000 2825200 0.16
SVENSK EXPORTKREDIT AB-REG-S 1.71250% 23-17.01.30% CHF 3 600 000 3 600 000 3650 400 0.20
SWEDBANK AB 2.77250% 23-13.06.28* CHF 2 800 000 200 000 2 600 000 2 640 300 0.15
TANNER SERVICIOS FINANCIEROS SA-REG-S 1.15000% 21-26.04.24* CHF 1,650 000 1650 000 1616 670 0.09
THE TORONTO-DOMINION BANK-REG-S 2.20250% 23-31.01.28* CHF 3700 000 3700 000 3709 250 0.21
TORONTO-DOMINION BANK-REG-S 1.97000% 23-18.09.26* CHF 3800 000 3800 000 3832 300 0.22
TORONTO-DOMINION BANK-REG-S 1.94500% 23-18.09.29* CHF 3500 000 3500 000 3556 000 0.20
TOTAL CAPITAL INTERNATIONAL SA-REG-S 1.00000% 14-29.08.24* CHF 7 250 000 4000000 11250000
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.50000% 15-01.06.27* CHF 2 850 000 2850 000 2721750 0.15
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.28800% 18-13.07.26* CHF 3850 000 480 000 4330 000 4176 285 0.23
TOYOTA MOTOR FINAN NETHERLANDS BV-REG-S 2.13000% 23-15.06.27* _ CHF 3320 000 3320000 3343240 0.19
TOYOTA MOTOR FINANCE NETHERLANDS BV 2.01000% 23-26.10.26* CHF 4500 000 4500 000 4511250 0.25
TOYOTA MOTOR FINANCE NLD 2.12000% 23-26.10.29* CHF 3410000 3410000 3432 165 0.19
TRANSURBAN QUEENSLAND FINANCE PTY LTD 0.62500% 16-23.06.23*  CHF 3770 000 3770 000
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 0.65000% 16-02.11.26*  CHF 400 000 400 000 381 600 0.02
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 1.00000% 18-08.12.25% CHF 2 000 000 2 000 000 1956 000 0.11
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
TRANSURBAN QUEENSLAND FINANCE PTY-REG-S 0.87500% 21-19.11.31*  CHF 5000 000 2 130 000 600 000 6 530 000 5 828 025 0.33
UBS AG LONDON BRANCH-REG-S 0.15000% 21-29.06.28* CHF 3100 000 6 400 000 1800 000 7 700 000 7 064 750 0.40
UBS AG, LONDON BRANCH-REG-S 2.33000% 22-14.11.25* CHF 4800 000 1500 000 3300 000 3319 800 0.19
UBS AG/LONDON-REG-S 2.38500% 23-09.05.25* CHF 850 000 850 000 854 675 0.05
UBS AG/LONDON-REG-S 2.55000% 23-09.05.29* CHF 850 000 850 000 865 725 0.05
VERIZON COMMUNICATIONS INC-REG-S 1.00000% 17-30.11.27* CHF 5950 000 5950 000 5700 100 0.32
VODAFONE GROUP PLC-REG-S 0.37500% 16-03.12.24* CHF 2 695 000 2 695 000 2 646 221 0.15
VODAFONE GROUP PLC-REG-S 0.50000% 16-19.09.31* CHF 3 125 000 1.000 000 2 125 000 1891250 0.11
VODAFONE GROUP PLC-REG-S 0.62500% 17-15.03.27* CHF 2 300 000 3000 000 5300 000 5088 000 0.29
WELLS FARGO & CO-REG-S 1.25000% 14-03.09.24* CHF 2 800 000 1630 000 1430 000 3 000 000 2 976 000 0.17
WELLS FARGO & CO-REG-S 0.50000% 15-02.11.23* CHF 4000 000 400 000 4400 000
WELLS FARGO & CO-REG-S 0.75000% 20-27.05.25* CHF 3 000 000 600 000 3 600 000 3528 000 0.20
WELLS FARGO & CO-REG-S 1.12500% 20-26.05.28* CHF 1700 000 1000 000 2 700 000 2558 250 0.14
WESTPAC BANKING CORP-REG-S 0.30000% 17-28.11.25% CHF 3700 000 3 700 000 3589 000 0.20
WESTPAC BANKING CORP-REG-S 0.50000% 18-16.05.28* CHF 2 600 000 400 000 2200 000 2 060 300 0.12
WESTPAC BANKING CORP-REG-S 0.40000% 18-06.06.24* CHF 2 920 000 2 920 000
WESTPAC BANKING CORP-REG-S 0.25000% 19-29.01.27* CHF 5 700 000 1500 000 7 200 000 6 883 200 0.39
WESTPAC SECURITIES NZ LTD/LONDON-REG-S 0.37500% 16-05.02.24*  CHF 4400 000 4400 000
WOODSIDE FINANCE LTD-REG-S 1.00000% 16-11.12.23* CHF 2 650 000 2 650 000 2 644 435 0.15
TOTAL CHF 1420 605 081 79.70
Total Medium term notes, fixed rate 1420 605 081 79.70
Medium term notes, zero coupon
CHF
CAISSE DES DEPOTS CONSIGNATIONS REG-S 0.00000% 21-26.06.28* CHF 1400 000 200 000 1200 000 1117 200 0.06
CAISSE DES DEPOTS ET CONSIGNATION-REG-S 0.00000% 20-16.06.26*  CHF 1.800 000 1.800 000 1728 900 0.10
EXPORT-IMPORT BANK OF KOREA-REG-S 0.00000% 19-27.05.25* CHF 4 600 000 1000 000 2 000 000 3 600 000 3499 200 0.20
KOMMUNEKREDIT REG-S 0.00000% 21-03.03.42* CHF 3 400 000 3 400 000 2 456 500 0.14
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.00000% 19-19.07.24*  CHF 6200 000 2 200 000 4000 000 3942 400 0.22
KOREA RAILROAD CORP 0.00000% 19-19.11.24* CHF 2 125 000 2 125 000 2 080 800 0.12
NATIONWIDE BUILDING SOCIETY-REG-S 0.00000% 19-11.07.25* CHF 5 180 000 5180 000 5027 190 0.28
TOTAL CHF 19 852 190 1.11
Total Medium term notes, zero coupon 19 852 190 1.11
Bonds, fixed rate
CHF
AKADEMISKA HUS AB-REG-S 0.35000% 22-24.03.27* CHF 1825 000 1825 000 1753825 0.10
ANZ NEW ZEALAND INT'L LTD/LDN-REG-S 0.25000% 17-22.09.25* CHF 3 620 000 3 620 000 3509 590 0.20
APPLE INC-REG-S 0.37500% 15-25.11.24* CHF 8 000 000 2 000 000 6 000 000 5909 400 0.33
APPLE INC-REG-S 0.75000% 15-25.02.30* CHF 6 965 000 6 965 000 6595 855 0.37
ASIAN DEVELOPMENT BANK-REG-S 2.75000% 10-12.02.30* CHF 3 950 000 3 950 000 4279 825 0.24
ASIAN INFRASTRUCTURE INVESTMENT-REG-S 1.75000% 23-26.06.30* CHF 3 200 000 3 200 000 3 256 000 0.18
AT&T INC-REG-S 1.87500% 14-04.12.30% CHF 1350 000 1350 000 1354 050 0.08
BANCO BILBAO VIZCAYA ARGENTARIA-REG-S 0.12500% 20-27.08.26*  CHF 2 600 000 600 000 3 200 000 3027 200 0.17
BANCO DE CHILE 0.56800% 18-21.11.23* CHF 1705 000 1705 000 1703 295 0.10
BANCO MER DEL NORTE SA/GRAND CY-REG-S 0.50000% 20-06.12.24*  CHF 2 630 000 2 630 000 2553730 0.14
BANCO MERCANTIL DEL NORTE SA-REG-S 0.45000% 19-18.12.23* CHF 3 865 000 1000 000 2 865 000 2 855 546 0.16
BANCO SANTANDER SA-REG-S 1.12500% 17-20.07.27* CHF 3 680 000 3 680 000 3558 560 0.20
BANK FUER ARBEIT UND WIRTSCHAFT AG 2.87000% 22-03.10.25* CHF 2200 000 2200 000 2228 600 0.13
BANK OF MONTREAL 2.03750% 23-27.04.28* CHF 4600 000 4600 000 4678 200 0.26
BANK OF MONTREAL-REG-S 0.03500% 20-07.04.26* CHF 1950 000 1950 000 1875 900 0.11
BANK OF NOVA SCOTIA 0.29500% 22-25.04.25* CHF 2 150 000 2 150 000 2 104 850 0.12
BANK OF NOVA SCOTIA 0.73250% 22-25.04.29% CHF 2 650 000 2 650 000 2513525 0.14
BAWAG PSK BK FR ARBEIT WIRT OEST PPE AG 1.96000% 23-26.05.31*  CHF 3 000 000 3 000 000 3031500 0.17
BLACK SEA TRADE & DEVELOPMT BK-REG-S 0.45000% 19-13.06.23* CHF 1,000 000 1000 000
BP CAPITAL MARKETS PLC-REG-S 1.75000% 14-28.02.24* CHF 2 235 000 2 235 000
CAISSE DE REFINANC DE L'HABITAT-REG-S 1.75000% 13-26.06.25* CHF 2 000 000 2 000 000 2 000 000 0.11
CANADIAN IMPERIAL BANK OF COM-REG-S 1.91000% 23-14.07.28* CHF 2 600 000 2 600 000 2618 200 0.15
CANADIAN IMPERIAL BK OF COMMERCE-REG-S 1.71250% 22-13.07.27*  CHF 4800 000 3 600 000 1700 000 6 700 000 6713 400 0.38
CARIBBEAN DEVELOPMENT BANK 0.29700% 16-07.07.28* CHF 400 000 400 000 375 400 0.02
COCA-COLA CO/THE-REG-S 1.00000% 15-02.10.28* CHF 8 645 000 500 000 8 145 000 7908 795 0.44
CORPORACION ANDINA DE FOMENTO-REG-S 0.30000% 17-07.04.25* CHF 4100 000 4100 000
CORPORACION ANDINA DE FOMENTO-REG-S 2.08000% 22-31.08.28* CHF 2 500 000 300 000 2 800 000 2 780 400 0.16
DANSKE BANK A/S-REG-S 1.86500% 23-04.10.30* CHF 2500 000 2500 000 2530 000 0.14
DBS BANK LTD-REG-S 1.51500% 22-12.12.25* CHF 2 400 000 2 400 000 2392 800 0.13
DEUTSCHE PFANDBRIEFBANK AG-REG-S 0.12500% 19-05.06.23* CHF 5 205 000 5 205 000
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31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
DH SWITZERLAND FINANCE SA-REG-S 0.50000% 15-08.12.23* CHF 6795 000 6 795 000
DH SWITZERLAND FINANCE SA-REG-S 1.12500% 15-08.12.28* CHF 3910 000 650 000 3 260 000 3131230 0.18
DIGITAL INTREPID HOLDING BV-REG-S 0.20000% 21-15.12.26* CHF 2 700 000 2 700 000 2 516 400 0.14
DIGITAL INTREPID HOLDING BV-REG-S 0.55000% 21-16.04.29* CHF 4000 000 2 000 000 6 000 000 5244 000 0.29
DIGITAL INTREPID HOLDING BV-REG-S 1.70000% 22-30.03.27* CHF 3800 000 800 000 3000 000 2 895 000 0.16
DZ BANK AG DEUTSCHE-REG-S 2.20250% 23-18.09.28* CHF 2 600 000 2 600 000 2 626 000 0.15
EMBOTELLADORA ANDINA SA-REG-S 2.71750% 23-20.09.28* CHF 3000 000 3000 000 3022 500 0.17
EUROPEAN INVESTMENT BANK 3.37500% 07-15.10.27* CHF 5 520 000 5 520 000 5 950 560 0.33
EUROPEAN INVESTMENT BANK-REG-S 2.62500% 10-11.02.25* CHF 3000 000 3000 000
EUROPEAN INVESTMENT BANK 2.00000% 10-30.11.35% CHF 1085 000 1085 000 1135 995 0.06
EUROPEAN INVESTMENT BANK-REG-S 1.37500% 13-21.02.28* CHF 2 300 000 2 300 000 2 304 600 0.13
EUROPEAN INVESTMENT BANK-REG-S 1.75000% 13-28.06.33* CHF 7 425 000 455 000 1 880 000 6 000 000 6123 000 0.34
EUROPEAN INVESTMNT BANK-REG-S 1.62500% 12-02.04.26* CHF 3000 000 3000 000 3022 500 0.17
EXPORT-IMPORT BANK OF KOREA 2.01750% 23-14.11.28* CHF 1800 000 1800 000 1817100 0.10
FEDERATION DES CAISSES DESJARDINS DU 1.73500% 23-31.01.28* CHF 5 700 000 5 700 000 5 702 850 0.32
FONDO FINANCIERO-REG-S 0.57800% 19-11.03.24* CHF 2 865 000 450 000 3315 000 3286 160 0.18
FONDO FINANCIERO-REG-S 0.55600% 21-03.09.26* CHF 2 750 000 200 000 400 000 2 550 000 2388075 0.13
FONDO FINANCIERO-REG-S 0.79500% 21-01.12.28* CHF 1500 000 1500 000 1342 500 0.08
GAZ CAPITAL SA/GAZPROM-REG-S 1.45000% 18-06.03.23* CHF 6 480 000 6 480 000
GS CALTEX CORP-REG-S 0.63300% 18-31.01.24* CHF 1800 000 1800 000 1790 640 0.10
KAZAKHSTAN TEMIR ZHO NATI CO JSC-REG-S 3.25000% 18-05.12.23% CHF 900 000 900 000 877 500 0.05
KOREA HOUSING FINANCE CORP-REG-S 2.15500% 22-14.10.25* CHF 2 300 000 2 300 000 2313 800 0.13
KOREA HOUSING FINANCE CORP-REG-S 2.46500% 22-14.10.27* CHF 2 300 000 2 300 000 2 360 950 0.13
KOREA HOUSING FINANCE CORP 1.89250% 23-10.02.28* CHF 3100 000 400 000 2 700 000 2 709 450 0.15
KREDITANSTALT FUER WIEDERAUFBAU-REG-S 2.75000% 07-16.02.37* CHF 1,000 000 1,000 000 1134 000 0.06
LLOYDS BANK PLC-REG-S 1.87000% 23-31.08.27* CHF 4500 000 4500 000 4545 000 0.25
MONDELEZ INTERNATIONAL INC-REG-S 0.61700% 17-30.09.24* CHF 2 455 000 1400 000 3 855 000 3797 946 0.21
MONDELEZ INTL-REG-S 1.12500% 15-30.12.25* CHF 2 080 000 150 000 2 230 000 2183170 0.12
MONDELEZ INTL-REG-S 1.12500% 15-21.12.23% CHF 1430 000 1430 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 20-18.09.28* CHF 2 500 000 800 000 3 300 000 2993 100 0.17
NATIONAL AUSTRALIA BANK LTD-REG-S 0.30000% 17-31.10.25* CHF 3055 000 105 000 2 950 000 2862 975 0.16
NATIONWIDE BUILDING SOCIETY REG-S 0.91940% 22-17.12.25* CHF 2 400 000 2 400 000 2 364 000 0.13
NATIONWIDE BUILDING SOCIETY-REG-S 1.52030% 22-17.12.29% CHF 5 000 000 5 000 000 4955 000 0.28
NATIONWIDE BUILDING SOCIETY-REG-S 1.75750% 23-23.01.26* CHF 1,000 000 1.000 000 1001 500 0.06
NATIONWIDE BUILDING SOCIETY-REG-S 2.01250% 23-23.01.30* CHF 6900 000 6900 000 7013850 0.39
NEW BRUNSWICK, PROVINCE OF-REG-S 0.20000% 16-07.11.31* CHF 5 700 000 5 700 000 5 084 400 0.29
NEW BRUNSWICK, PROVINCE OF-REG-S 0.25000% 17-19.01.29* CHF 6075 000 6075 000 5695 313 0.32
NIEDEROESTERREICH, LAND 0.04000% 16-23.10.26* CHF 1.000 000 1,000 000 958 000 0.05
NORDIC INVESTMENT BANK 1.50000% 23-29.06.28* CHF 3200 000 3200 000 3240 000 0.18
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.20000% 17-26.10.27*  CHF 1,000 000 1,000 000 945 500 0.05
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.30000% 18-24.07.26*  CHF 2 415 000 400 000 2015 000 1943 468 0.11
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.20000% 20-28.11.28*  CHF 3 500 000 3 500 000 3272 500 0.18
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.55000% 20-27.05.33*  CHF 6 505 000 1,000 000 5 505 000 4860915 0.27
OESTERREICHISCHE KONTROLLBANK AG-REG-S 2.87500% 05-25.02.30*  CHF 14 240 000 6100 000 3 690 000 16 650 000 18 140 175 1.02
OESTERREICHISCHE KONTROLLBANK AG-REG-S 3.25000% 06-25.07.36*  CHF 3875 000 3875 000 4557 000 0.26
OESTERREICHISCHE KONTROLLBANK AG-REG-S 2.62500% 06-22.11.24*  CHF 8 555 000 3 555 000 5 000 000 5 050 000 0.28
RABOBANK NEDERLAND NV-REG-S 3.12500% 06-15.09.26* CHF 10 000 000 800 000 2 000 000 8 800 000 9116 800 0.51
RZD CAPITAL PLC *DEFAULTED* 2.10000% 17-02.10.23* CHF 8 240 000 8 240 000
TOTAL CAPITAL INTERNATIONAL SA-REG-S 0.16600% 19-21.12.29* CHF 6 350 000 6 350 000 5 680 075 0.32
TRANSPOWER NEW ZEALAND LTD 0.02000% 19-16.12.27* CHF 2 985 000 385 000 2 600 000 2 415 400 0.14
VERIZON COMMUNICATIONS INC-REG-S 0.55500% 21-24.03.31* CHF 5200 000 600 000 4600 000 4061 800 0.23
WESTPAC BANKING CORP-REG-S 1.48000% 22-21.09.26* CHF 4700 000 4700 000 4681200 0.26
WESTPAC BANKING CORP 2.01250% 23-13.06.30% CHF 4300 000 4300 000 4375 250 0.25
TOTAL CHF 263 597 591 14.79
Total Bonds, fixed rate 263 597 591 14.79
Bonds, zero coupon
CHF
KOREA GAS CORP-REG-S 0.00000% 19-28.11.23* CHF 4000 000 4000 000
KOREA NATIONAL OIL CORP-REG-S 0.00000% 19-04.10.24* CHF 5 150 000 5 150 000 5 058 845 0.28
KOREA RAILROAD CORP-REG-S 0.00000% 19-13.06.25* CHF 3825 000 500 000 3325 000 3221925 0.18
TOTAL CHF 8 280 770 0.46
Total Bonds, zero coupon 8280 770 0.46
Total Securities traded on an exchange 1763 333704 98.93
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Thereof

31.10.2023 in lending
Quantity/ Market value® Quantity/
Security Sales? Nominal in CHF in %3 Nominal
Securities traded neither on an exchange nor on a regulated market
Investment certificates, open end
Global
UBS (CH) INST FUND-BONDS CHF AUSLAND CORPORATE PASSIVE Il UX** 135
TOTAL Global 0.00
Total Investment certificates, open end 0.00
Total Securities traded neither on an exchange nor on a regulated market 0.00
Total securities and similar instruments 1763 333 704 98.93
(thereof in lending 0.00)
Bank deposits at sight 9597 401 0.54
Other assets 9 528 166 0.53
Total fund assets 1782 459 271 100.00
Short-term bank liabilities -6 022 421
Other liabilities -941
Net fund assets 1776 435 909
in %
Market value as of of the total

Valuation categories 31.10.2023 fund assets?
Investments valued at prices paid on the main market 1763333704 98.93
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 1763 333 704 98.93

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)

** valuation based on market-observed parameters
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 34 CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Deposits made in securities instead of in cash

UBS (CH) Institutional Fund

— Bonds CHF Ausland Passive Il Class I-X

During the period under review, securities (instead of in cash)
in the value of CHF 13 525 795.07 were deposited which
corresponds to 13 305.3601 units.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

UBS (CH) Institutional Fund — Bonds CHF Ausland Passive Il

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Bonds CHF Ausland Passive Il

Class I-A1 0.17%
Class I-B 0.05%
Class I-X 0.00%

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.
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UBS (CH) Institutional Fund
— Bonds CHF Inland

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 884 042 961.26 737 993 714.52 788 062 507.41
Class I-A1 CHO0015797019
Net asset value per unit in CHF 1067.67 1030.62 1165.43
Issue and redemption price per unit in CHF' 1 066.07 1029.07 1165.43
Number of units outstanding 13 298.2460 19 063.9090 29 663.4340
Class I-B CH0012966799
Net asset value per unit in CHF 1081.63 1043.30 1178.15
Issue and redemption price per unit in CHF' 1 080.01 1041.74 1178.15
Number of units outstanding 10 030.3530 3473.3530 1181.0460
Class I-X CH0015797134
Net asset value per unit in CHF 1086.38 1047.68 1182.59
Issue and redemption price per unit in CHF' 1084.75 1046.11 1182.59
Number of units outstanding 489 100.1150 356 597.6540 334 918.0540
Class U-X CH0313486786
Net asset value per unit in CHF 93 166.59 89 847.43 101 418.10
Issue and redemption price per unit in CHF' 93 026.84 89712.66 101 418.10
Number of units outstanding 3516.7920 3796.6980 3510.5080
! see Supplementary information
Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 3.9% -11.4% -1.9%
Class I-B CHF 4.1% -11.2% -1.7%
Class I-X CHF 4.2% -11.2% -1.6%
Class U-X CHF 4.2% -11.2% -1.6%
Benchmark:
SBI® Domestic AAA-BBB (TR) CHF 2.8% -10.9% -2.5%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
Switzerland 94.97
Italy 0.71
Liechtenstein 0.37
United States of America 0.25
Supranationals 0.06
TOTAL 96.36

There may be differences in the way the percentages mentioned above are

rounded off.
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Statement of assets

31.10.2023

31.10.2022

Market values

CHF

CHF

Bank deposits

—at sight

26 856 394.78'

10 873 062.79

Securities

- Bonds, convertible bonds, warrant bonds and other debt securities and rights

876939 929.73

723 369 355.59

Derivative financial instruments

316 184.50

-176 374.80

Other assets

5412 710.55

3932951.08

TOTAL fund assets

909 525 219.56

737 998 994.66

Loans

-25 481 832.79%

-786.03

Other liabilities

-425.51

-4 49411

Net fund assets

884 042 961.26

737 993 714.52

Statement of income

1.11.2022-31.10.2023 1.11.2021-31.10.2022
Income CHF CHF
Income from bank assets 28 776.60 460.52
Negative interest -15516.93 -83352.25
Income from securities
— from bonds, convertible bonds, warrant bonds and other debt securities and rights 6 459 284.81 4972 523.89
Offset payments from securities lending 252 853.42 489 932.66
Income from securities lending 65 118.76 49 269.21
Purchase of current net income on issue of units 404 564.98 390913.72
TOTAL income 7 195 081.64 5819 747.75
Expenses
Interest payable -6 599.06 -2 075.80
Audit expenses -18 669.80 -18 669.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -39209.85 -72.104.16
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -2 475.09 -1208.26
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class U-X 0.00 0.00
Other expenses -3813.24 -214.10
Payment of current net income on redemption of units -280 529.12 -159 672.84
TOTAL expenses -351296.16 -253 944.96
Net income 6 843 785.48 5565 802.79
Realized capital gains and losses® -7 504 081.14 165192533
Realized result -660 295.66 7 217 728.12

Unrealized capital gains and losses

32370 107.62

-94 438 206.69

TOTAL result

31709 811.96

-87 220 478.57

! As at 31 October 2023, cash amounts serves as collateral for the counterparty UBS AG London for an amount of CHF 410 000.00.
2 As at 31 October 2023, cash amounts serves as collateral for the counterparty Goldman Sachs for an amount of CHF 590 000.00.

3 Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 6843 785.48 5565 802.79
Interim accumulation to investors -4.851810.38 0.00
Available for distribution 1991 975.10 5565 802.79
Less federal withholding tax’ -697 191.28 -1 948 030.98
Net income retained for reinvestment -1294 783.82 -3617771.81
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 737 993 714.52 788 062 507.41
Interim accumulation -1698 133.63 0.00
Paid federal withholding tax -1 877 602.06 -1760 708.33

Balance of unit movements

117915 170.47

38912 394.01

Total result

31709 811.96

-87 220 478.57

Net fund assets at the end of the reporting period

884 042 961.26

737 993 714.52

"includes the interim accumulation in 2023:
Interim accumulation Class I-A1 (Gross CHF 4.745 / Ex. Date 11.9.23 / Value 13.9.23)
Interim accumulation Class I-B (Gross CHF 6.723 / Ex. Date 11.9.23 / Value 13.9.23)
Interim accumulation Class I-X (Gross CHF 7.222 / Ex. Date 11.9.23 / Value 13.9.23)
Interim accumulation Class U-X (Gross CHF 619.400 / Ex. Date 11.9.23 / Value 13.9.23)
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Development of the outstanding units

1.11.2022-31.10.2023 1.11.2021-31.10.2022
Class I-A1 Number Number
Situation at the beginning of the financial year 19 063.9090 29 663.4340
Units issued 1064.2570 768.3020
Units redeemed -6 829.9200 -11367.8270
Situation at the end of the period 13 298.2460 19 063.9090
Difference between units issued and units redeemed -5 765.6630 -10 599.5250
Class I-B Number Number
Situation at the beginning of the financial year 3473.3530 1181.0460
Units issued 6961.7450 2 888.0270
Units redeemed -404.7450 -595.7200
Situation at the end of the period 10 030.3530 3473.3530
Difference between units issued and units redeemed 6 557.0000 2 292.3070
Class I-X Number Number
Situation at the beginning of the financial year 356 597.6540 334 918.0540
Units issued 183 857.4810 33 307.1050
Units redeemed -51 355.0200 -11 627.5050
Situation at the end of the period 489 100.1150 356 597.6540
Difference between units issued and units redeemed 132 502.4610 21 679.6000
Class U-X Number Number
Situation at the beginning of the financial year 3796.6980 3510.5080
Units issued 258.5940 806.6470
Units redeemed -538.5000 -520.4570
Situation at the end of the period 3516.7920 3 796.6980
Difference between units issued and units redeemed -279.9060 286.1900
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 1.835
Less federal withholding tax CHF -0.643
Net accumulation per unit CHF 1.192
Class I-B

Reinvestment on 1.2.2024

Gross accumulation CHF 2.627
Less federal withholding tax CHF -0.920
Net accumulation per unit CHF 1.707
Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 2.526
Less federal withholding tax CHF -0.885
Net accumulation per unit CHF 1.641
Class U-X

Reinvestment on 1.2.2024

Gross accumulation CHF 200.60
Less federal withholding tax CHF -70.21
Net accumulation per unit CHF 130.39
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Asset Backed Securities, fixed rate
CHF
AUTO LEASE-NOW 2023-1 AG-REG-S STEP-UP/DOWN 23-23.02.32* CHF 7 300 000 7 300 000 7359 061 0.81
AUTO LEASE-NOW 2023-2 AG-REG-S STEP-UP/DOWN 23-22.02.33* CHF 2 000 000 2 000 000 2 024 297 0.22
FIRST SWISS MOBILITY-REG-S STEP-UP 20-22.11.29* CHF 2 000 000 2 000 000 1997 762 0.22
FIRST SWISS MOBILITY-REG-S STEP-UP/DOWN 22-16.12.31* CHF 1400 000 1400 000 1403 264 0.15
FIRST SWISS MOBILITY-REG-S STEP-UP/DOWN 23-15.05.32* CHF 3010000 3010000 3025 701 0.33
SWISS AUTO LEASE GMBH-REG-S STEP-UP 20-23.03.30% CHF 5500 000 350 000 5 850 000 5789 833 0.64
SWISS CAR ABS 2020-1 AG-REG-S STEP-UP 20-18.08.30* CHF 2 000 000 2 000 000
SWISS CAR ABS-REG-S STEP-UP/DOWN 21- 18.04.31* CHF 930 000 245 000 1175 000 1164 851 0.13
SWISS CREDIT CARD ISSUANCE-REG-S 2.91500% 23-15.06.28* CHF 3100 000 3100 000 3133254 0.34
SWISSCARD AECS GMBH-REG-S 0.62500% 20-15.06.25* CHF 660 000 660 000
SWISSCARD AECS GMBH-REG-S 0.35000% 21-15.06.26* CHF 2 020 000 2 020 000 1993 186 0.22
SWISSCARD AECS GMBH-REG-S 1.07250% 22-15.06.27* CHF 2 000 000 2 000 000 1957 842 0.22
TOTAL CHF 29 849 051 3.28
Total Asset Backed Securities, fixed rate 29 849 051 3.28
Asset Backed Securities, floating rate
CHF
FIRST SWISS MOBILITY AG-REG-S STEP-UP 20-15.02.29* CHF 3120 000 3120 000
TOTAL CHF 0.00
Total Asset Backed Securities, floating rate 0.00
Notes, fixed rate
CHF
AARGAUISCHE KANTONALBANK 0.87500% 15-23.01.30* CHF 2 000 000 215 000 2215000 2102035 0.23
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.95000% 21-25.03.31*  CHF 1165 000 1165 000 1046 170 0.11
AKEB AG FUER KERNENERGIE BETEILIG-REG-S 1.45000% 20-23.07.27* CHF 1700 000 355 000 2 055 000 1972 800 0.22
ALPIQ HOLDING AG-REG-S 1.62500% 22-30.05.25* CHF 1,000 000 1,000 000 982 000 0.11
AMAG LEASING AG-REG-S 2.80250% 23-10.09.25* CHF 8615000 8615000 8 632 230 0.95
AXPO HOLDING AG-REG-S 2.50000% 22-15.03.29* CHF 1250 000 260 000 1510 000 1508 490 0.17
AXPO HOLDING AG-REG-S 2.50000% 23-22.09.26* CHF 800 000 800 000 801 600 0.09
BERNER KANTONALBANK AG-REG-S-SUB 0.85000% 22-21.01.32* CHF 2 200 000 480 000 2 680 000 2320 880 0.26
CEMBRA MONEY BANK AG-REG-S 2.41130% 23-08.08.29* CHF 900 000 900 000 903 150 0.10
CEMBRA MONEY BANK [TD-REG-S 2.66500% 23-28.06.30* CHF 900 000 900 000 914 400 0.10
CREDIT AGRICOLE NEXT BK SUISSE SA-REG-S 0.07000% 20-18.09.29* CHF 1650 000 330 000 1980 000 1788930 0.20
ENERGIEFINANZIERUNGS AG 2.62500% 11-31.01.23% CHF 5000 000 5000 000
GENEVA, CANTON OF-REG-S 1.62500% 14-30.07.29* CHF 1.000 000 1000 000
GLARNER KANTONALBANK-REG-S-SUB 1.00000% 21-28.07.31* CHF 1815 000 405 000 2220 000 1995 780 0.22
HIAG IMMOBILIEN HOLDING AG 1.77000% 22-30.10.26* CHF 7 635 000 150 000 7 485 000 7290 390 0.80
HIAG IMMOBILIEN HOLDING AG-REG-S 3.13000% 23-16.02.29* CHF 2 500 000 2 500 000 2541 250 0.28
INVESTIS HOLDING SA-REG-S 0.05000% 19-09.10.23* CHF 8 000 000 1600 000 9 600 000
INVESTIS HOLDING SA-REG-S 0.25000% 21-14.02.25* CHF 4000 000 1310 000 5310 000 5144 328 0.57
KERNKRAFTWERK GOESGEN-DAENIKEN-REG-S 0.41000% 21-21.09.29*  CHF 1250 000 305 000 1555 000 1376953 0.15
LUZERNER KANTONALBANK-REG-S 2.12500% 11-04.10.41* CHF 15 000 15 000 15 548 0.00
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 2.00000% 23-02.04.38* CHF 1640 000 1640 000
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 2.25000% 23-05.07.52* CHF 250 000 250 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-14.02.40%  CHF 2 000 000 195 000 2 195 000 2082616 0.23
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 12-20.09.29%  CHF 1750 000 85 000 1750 000 85 000 83 870 0.01
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 15-21.01.30*  CHF 10 000 000 10 000 000 9259 000 1.02
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 15-05.05.28*  CHF 3 750 000 200 000 3 750 000 200 000 190 820 0.02
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 18-09.10.28*  CHF 245 000 245 000 233975 0.03
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 19-26.04.34*  CHF 420 000 420 000 357 840 0.04
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-13.08.27*  CHF 3000 000 3000 000 2844 900 0.31
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-17.08.40*  CHF 120 000 440 000 560 000 421 680 0.05
PSP SWISS PROPERTY AG-REG-S 0.55000% 19-04.02.28* CHF 250 000 360 000 610 000 573 400 0.06
ROCHE KAPITALMARKT AG-REG-S 0.50000% 22-25.02.27* CHF 700 000 350 000 1050 000 1013 250 0.11
SANDOZ GROUP AG-REG-S 2.60000% 23-17.11.31* CHF 1500 000 1500 000 1512930 0.17
SULZER AG-REG-S 0.80000% 20-23.09.25* CHF 175 000 175 000
TECAN GROUP AG-REG-S 0.05000% 21-06.10.25* CHF 625 000 625 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
UBS GROUP AG-REG-S 0.43500% 21-09.11.28* CHF 1600 000 400 000 2 000 000 1821000 0.20
ZUERCHER KANTONALBANK-REG-S-SUB 2.75000% 23-19.04.28* CHF 3 500 000 3 500 000 3 549 000 0.39
TOTAL CHF 65 281213 7.17
Total Notes, fixed rate 65281213 7.17
Notes, zero coupon
CHF
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-31.07.25* CHF 6510 000 6510 000 6 288 660 0.69
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-31.10.30% CHF 3000 000 4410 000 7 410 000 6391125 0.70
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-15.06.27*  CHF 2 000 000 85 000 2 000 000 85 000 80427 0.01
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.00000% 20-26.10.29* CHF 490 000 490 000 445 165 0.05
TOTAL CHF 13 205 377 1.45
Total Notes, zero coupon 13 205 377 1.45
Notes, floating rate
CHF
SWISS LIFE AG-REG-5-SUB 2.125%/VAR 21-30.09.41% CHF 1700 000 2 300 000 4000 000 3488 000 0.38
ZURICH INSURANCE CO LTD-REG-5-SUB 1.500%/VAR 22-03.05.52* CHF 2 500 000 3 500 000 6 000 000 5 160 000 0.57
TOTAL CHF 8 648 000 0.95
Total Notes, floating rate 8 648 000 0.95
Medium term notes, fixed rate
CHF
BASELLANDSCHAFTLICHE KANTONALBANK 0.37500% 18-23.03.26* CHF 1,000 000 1.000 000
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.37500% 19-13.05.30* CHF 4000 000 4000 000 3670 000 0.40
BASELLANDSCHAFTLICHE KANTONALBANK 0.05000% 20-28.01.31* CHF 2 000 000 890 000 2 890 000 2 554 760 0.28
BASELLANDSCHAFTLICHE KANTONALBANK 2.12500% 22-04.10.52* CHF 525 000 525 000 567 788 0.06
CREDIT AGRICOLE NEXT BANK SU SA-REG-S 1.93200% 23-23.09.30% CHF 1095 000 1095 000 1107 045 0.12
CREDIT SUISSE GROUP AG 1.00000% 15-14.04.23* CHF 1,000 000 1,000 000
CREDIT SUISSE SCHWEIZ AG-REG-S 2.45860% 23-22.11.24* CHF 7 750 000 7 750 000 7780 225 0.85
LUZERNER KANTONALBANK-REG-S 0.35000% 18-05.02.27* CHF 645 000 645 000 620 168 0.07
LUZERNER KANTONALBANK-REG-S 0.25000% 20-28.08.40* CHF 6000 000 875 000 6 875 000 5269 688 0.58
PFANDBRIEF SCHWEIZER HYPOTHEK AG-REG-S 1.87500% 23-24.06.50*  CHF 450 000 450 000 454 095 0.05
PFANDBRIEFBANK SCHWEIZE HYPOTHEK-REG-S 1.750000% 23-09.07.38*  CHF 8 480 000 8 480 000 8370 608 0.92
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.62500% 11-29.11.41*  CHF 1500 000 890 000 2 390 000 2314954 0.25
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-27.04.27*  CHF 5 000 000 175 000 5 000 000 175 000 174 790 0.02
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.25000% 16-17.05.40% CHF 1,000 000 130 000 1130 000 875 185 0.10
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 17-23.01.37*  CHF 735 000 735 000 627 176 0.07
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 17-21.12.29*  CHF 2 000 000 320 000 2 320 000 2 168 040 0.24
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 17-25.01.35*  CHF 200 000 155 000 355 000 311974 0.03
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.25000% 17-12.10.27* CHF 1,000 000 1,000 000 950 800 0.10
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.12500% 19-08.05.29* CHF 785 000 785 000 724163 0.08
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.177500% 21-15.01.27* CHF 700 000 200 000 900 000 851 850 0.09
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.57000% 21-15.01.31* CHF 700 000 200 000 900 000 792 900 0.09
SITEX PROPERTIES AG 0.37500% 20-17.06.25* CHF 2 250 000 2 750 000 5 000 000 4877 500 0.54
SYNGENTA FINANCE LTD REG-S 1.62500% 14-01.11.24* CHF 1500 000 1500 000 1 485 000 0.16
UBS GROUP AG-REG-S 0.87500% 19-30.01.25* CHF 4 440 000 4 400 000 40 000 39 668 0.00
TOTAL CHF 46 588 375 5.12
Total Medium term notes, fixed rate 46 588 375 5.12
Medium term notes, zero coupon
CHF
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 21-27.01.33* CHF 6195 000 6 195 000 5024 145 0.55
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.00000% 21-20.05.41* CHF 410 000 410 000 297 045 0.03
TOTAL CHF 5321190 0.58
Total Medium term notes, zero coupon 5321190 0.58
Bonds, fixed rate
CHF
AARGAUISCHE KANTONALBANK 1.60000% 12-18.05.37* CHF 2 000 000 230 000 2 230 000 2120730 0.23
AARGAUISCHE KANTONALBANK 0.25000% 17-07.09.26* CHF 1,000 000 155 000 1155 000
AARGAUISCHE KANTONALBANK-REG-S 0.12500% 19-11.02.26* CHF 1,000 000 1.000 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
/AEROPORT INTERNATIONAL DE GENEVE-REG-S 1.05000% 20-26.05.23* __ CHF 3500 000 31500 000
AEROPORT INTERNATIONAL DE GENEVE-REG-S 2.20000% 22-22.09.26*  CHF 1600 000 1,600 000 1613 600 0.18
ALLREAL HOLDING AG-REG-S 1.37500% 15-31.03.25* CHF 5 000 000 725 000 5 725 000 5 650 575 0.62
ALLREAL HOLDING AG-REG-S 0.75000% 17-19.06.26* CHF 2 000 000 700 000 2700 000 2598 750 0.29
ALLREAL HOLDING AG-REG-S 0.50000% 18-19.04.23* CHF 2 500 000 2 500 000
ALPIQ HOLDING AG-REG-S 2.62500% 14-29.07.24* CHF 200 000 250 000 450 000 450 450 0.05
AMAG LEASING AG 0.17500% 21-16.06.25* CHF 1610 000 400 000 2010 000 1934 625 021
AMAG LEASING AG 2.62500% 23-26.05.26* CHF 950 000 950 000 951 900 0.10
AMAG LEASING AG-REG-S 0.87500% 17-25.10.24* CHF 4 600 000 970 000 5 570 000 5 469 740 0.60
AMAG LEASING AG-REG-S 0.55000% 18-10.02.23* CHF 3200 000 3200 000
AMAG LEASING AG-REG-S 0.50000% 19-12.11.25* CHF 7 000 000 7 000 000
AMAG LEASING AG-REG-S 0.12500% 20-12.02.24* CHF 4000 000 855 000 4855 000 4819073 0.53
AMAG LEASING AG-REG-S 0.52500% 21-27.10.26* CHF 2330 000 570 000 150 000 2 750 000 2612 500 0.29
AXPO HOLDING AG 1.75000% 16-29.05.24* CHF 1500 000 130 000 1,500 000 130 000 129 844 0.01
AXPO HOLDING AG-REG-S 3.12500% 10-26.02.25* CHF 640 000 70 000 710 000 716 035 0.08
BANCA DELLO STATO CANTONE TICINO-REG-S 0.37500% 18-08.02.28*  CHF 1295 000 1295 000 1220538 0.13
BANCA DELLO STATO DEL CANTONE TIC-REG-S 0.05000% 19-10.07.29*  CHF 5 000 000 400 000 5 400 000 4876 200 0.54
BANK CLER AG-REG-S 0.50000% 17-28.11.25* CHF 1410 000 875 000 2 285 000 2222 163 0.24
BANK CLER AG-REG-S 0.37500% 19-26.04.27* CHF 3750 000 435 000 4185 000 3965 288 0.44
BANQUE CANTONALE DE GENEVE-SUB 1.12500% 17-28.06.27* CHF 1300 000 375 000 1675 000 1632288 0.18
BANQUE CANTONALE DU JURA-REG-S 0.62500% 15-04.03.25* CHF 200 000 200 000
BANQUE CANTONALE DU JURA-REG-S 0.10000% 20-24.01.31* CHF 3000 000 1400 000 4400 000 3880 800 0.43
BANQUE CANTONALE NEUCHATELOISE-REG-S 0.50000% 17-30.09.27%  CHF 5 000 000 5 000 000 4770 000 0.52
BANQUE CANTONALE NEUCHATELOISE-REG-S 0.35000% 18-14.09.26*  CHF 5250 000 510 000 1760 000 4000 000 3848 000 0.42
BANQUE CANTONALE NEUCHATELOISE 2.05000% 23-24.05.28* CHF 1100 000 1100 000 1113750 0.12
BASELLANDSCHAFTLICHE KANTONALBANK 0.75000% 15-30.03.28* CHF 155 000 155 000 149 033 0.02
BASELLANDSCHAFTLICHE KANTONALBANK 1.70000% 22-13.05.42* CHF 1,500 000 350 000 1850 000 1806 525 0.20
BASELLANDSCHAFTLICHE KANTONALBANK 1.60000% 22-13.05.32* CHF 1500 000 350 000 1850 000 1822 250 0.20
BASLER KANTONALBANK 1.50000% 12-02.03.27* CHF 750 000 750 000 746 250 0.08
BASLER KANTONALBANK 0.30000% 17-22.06.27* CHF 3000 000 3 000 000 2859 000 0.31
BASLER KANTONALBANK 0.12500% 20-10.09.32* CHF 3 000 000 3 000 000 2577 000 0.28
BASLER KANTONALBANK 2.10000% 23-03.05.33* CHF 1150 000 1150 000 1179325 0.13
BASLER KANTONALBANK-REG-S 0.15000% 19-02.04.27* CHF 810 000 810 000 771 525 0.08
BASLER KANTONALBANK-REG-S 0.05000% 19-19.12.33* CHF 2500 000 200 000 2700 000 2250 450 0.25
BASLER KANTONALBANK-REG-S 0.25000% 21-10.03.36* CHF 515 000 120 000 635 000 519 430 0.06
BERN, CITY OF-REG-S 1.50000% 13-25.02.28* CHF 155 000 155 000 155 698 0.02
BIEL, CITY OF-REG-S 2.62500% 06-03.03.26* CHF 5000 5000 5118 0.00
BKW AG-REG-S 0.75000% 18-15.10.25* CHF 1300 000 145 000 1300 000 145 000 141810 0.02
BKW FMB ENERGIE AG-REG-S 2.50000% 10-15.10.30% CHF 1500 000 640 000 2 140 000 2178 520 0.24
BLS AG-REG-S 2.00000% 22-26.07.47* CHF 9370 000 160 000 9530 000 9963615 1.09
BOBST GROUP SA-REG-S 1.12500% 18-27.09.24* CHF 1350 000 145 000 1495 000 1474 369 0.16
BOBST GROUP SA-REG-S 0.50000% 20-17.02.26* CHF 1230 000 170 000 1400 000 1342 600 0.15
BUEHLER HOLDING AG-REG-S 0.60000% 17-21.12.26* CHF 5 000 000 865 000 150 000 5715 000 5 469 255 0.60
CEMBRA MONEY BANK AG-REG-S 0.37500% 17-27.06.25* CHF 3000 000 350 000 3350 000 3262 900 0.36
CEMBRA MONEY BANK AG-REG-S 0.25000% 17-23.05.24* CHF 3250 000 3250 000
CEMBRA MONEY BANK AG-REG-S 0.28500% 19-19.08.27* CHF 1,000 000 380 000 1380 000 1290 300 0.14
CEMBRA MONEY BANK AG-REG-S 0.15250% 19-14.10.26* CHF 3 000 000 830 000 3830 000 3632 755 0.40
CEMBRA MONEY BANK AG 2.53850% 23-05.04.29* CHF 750 000 750 000 759 000 0.08
CEMBRA MONEY BANK LTD-REG-S 0.87500% 18-08.06.26* CHF 525 000 525 000 508 463 0.06
CEMBRA MONEY BANK LTD-REG-S 0.41750% 21-15.11.28* CHF 880 000 230 000 1110 000 1013430 0.11
COOP-GRUPPE GENOSSENSCHAFT 0.50000% 16-19.05.26* CHF 95 000 95 000 91343 0.01
CORNER BANCA SA 3.00000% 23-14.07.25* CHF 4250 000 4250 000 4296 750 0.47
CREDIT AGRICOLE NEXT BK SUISSE SA-REG-S 0.12500% 21-09.04.31* CHF 2 800 000 465 000 3 265 000 2860 140 031
CREDIT SUISSE SCHWEIZ AG-REG-S 1.87500% 22-29.06.26* CHF 4000 000 830 000 4830 000 4832415 0.53
DORMAKABA FINANCE AG-REG-S 1.00000% 17-13.10.25* CHF 1500 000 1500 000
EMISSIONS- UND FINANZ AG 0.87500% 18-18.10.23* CHF 9 545 000 2450000 11995000
EMISSIONS- UND FINANZ AG-REG-S 0.37500% 21-06.05.26* CHF 3 740 000 850 000 4590 000 4371975 0.48
EMISSIONS- UND FINANZ AG-REG-S 2.65000% 23-06.06.28* CHF 2150 000 2150 000 2150 000 0.24
ENERGIEFINANZIERUNGS AG-REG-S 3.45000% 23-06.07.28* CHF 4000 000 4000 000 4082 000 0.45
EUROFIMA EUROPEAN RAILROADMAT FIN-REG-S 2.87500% 05-04.02.30*  CHF 500 000 500 000 539 000 0.06
FCA CAPITAL SUISSE SA-REG-S 0.05190% 21-20.12.24* CHF 5 125 000 1,550 000 6 675 000 6484 763 071
FERRING HOLDING SA-REG-S 1.05000% 20-09.07.25* CHF 4350 000 1065 000 5415 000 5271503 0.58
FIRMENICH INTERNATIONAL SA-REG-S 1.00000% 20-19.12.23* CHF 3 500 000 3 500 000
FLUGHAFEN ZUERICH AG-REG-S 0.70000% 20-22.05.24* CHF 1155 000 1155000
FLUGHAFEN ZURICH AG-REG-S 0.62500% 17-24.05.29* CHF 140 000 140 000 130 340 0.01
FREIBURGER KANTONALBANK 1.45000% 12-07.06.27* CHF 1.000 000 1.000 000 991 000 0.11
FREIBURGER KANTONALBANK 0.60000% 15-09.04.27* CHF 155 000 155 000 149 343 0.02
FREIBURGER KANTONALBANK 0.50000% 16-23.02.28* CHF 1.000 000 535 000 1535 000 1456715 0.16
FREIBURGER KANTONALBANK 0.30000% 17-17.02.27* CHF 500 000 155 000 655 000 625 525 0.07
FREIBURGER KANTONALBANK 0.25000% 19-24.05.29* CHF 3000 000 490 000 3490 000 3212545 0.35
FREIBURGER KANTONALBANK 0.10000% 19-01.11.44* CHF 400 000 105 000 505 000 343 653 0.04
FREIBURGER KANTONALBANK-REG-S 0.14000% 20-12.06.30* CHF 2 800 000 245 000 3 045 000 2728320 0.30
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GALENICA SANTE LTD-REG-S 1.00000% 17-15.12.26* CHF 1425 000 1425 000
GENEVA, CANTON OF-REG-S 2.12500% 10-27.10.28* CHF 2 000 000 2000 000
GENEVA, CANTON OF-REG-S 0.50000% 15-27.11.30* CHF 3 000 000 3 000 000
GENEVA, CANTON OF-REG-S 0.50000% 16-31.10.56* CHF 435 000 435 000 309 068 0.03
GENEVA, CANTON OF-REG-S 0.05000% 20-15.11.29* CHF 3 000 000 3 000 000
GENEVA, CANTON OF-REG-S 0.25000% 20-15.06.40* CHF 4000 000 2 000 000 2 000 000 1579 000 0.17
GENEVA, CANTON OF-REG-S 0.05000% 21-27.08.41* CHF 1500 000 1,500 000 1118250 0.12
GENEVA, CITY OF 1.37500% 12-19.11.29* CHF 2 000 000 125 000 2125 000 2093 125 0.23
GLARNER KANTONALBANK-REG-S 0.37500% 15-26.02.27* CHF 100 000 100 000 96 100 0.01
GLARNER KANTONALBANK-REG-S 0.40000% 18-30.11.26* CHF 1100 000 1100 000 1.060 400 0.12
GLARNER KANTONALBANK-REG-S 0.25000% 21-13.04.35* CHF 335 000 335 000 277 213 0.03
GRANDE DIXENCE SA-REG-S 1.37500% 15-18.02.25* CHF 200 000 200 000 197 240 0.02
GRANDE DIXENCE SA-REG-S 1.12500% 17-04.07.24* CHF 250 000 250 000 246 950 0.03
GRANDE DIXENCE SA-REG-S 0.30000% 21-31.08.28* CHF 420 000 95 000 515 000 471225 0.05
GRAUBUENDNER KANTONALBANK-REG-S 0.62500% 15-20.04.29* CHF 1.000 000 1.000 000 947 000 0.10
GRAUBUENDNER KANTONALBANK 0.25000% 16-10.03.28* CHF 2500 000 2500 000 2353750 0.26
GRAUBUENDNER KANTONALBANK 0.37500% 19-28.05.32* CHF 155 000 155 000 137 020 0.02
GRAUBUENDNER KANTONALBANK-REG-S 0.10000% 21-07.05.31* CHF 1000 000 245 000 1245 000 1097 468 0.12
HELVETIA SCHWEIZ VERSICHERUNGSGES-REG-S 1.50000% 14-28.04.25*  CHF 1500 000 1500 000
HIAG IMMOBILIEN HOLDING AG-REG-S 1.00000% 16-04.07.23* CHF 100 000 100 000
HIAG IMMOBILIEN HOLDING AG-REG-S 0.87500% 19-08.05.24* CHF 5 600 000 1220 000 6 820 000 6753 164 0.74
HIAG IMMOBILIEN HOLDING AG-REG-S 0.75000% 21-30.06.28* CHF 4000 000 1050 000 5050 000 4615700 0.51
INTERSHOP HOLDING AG 1.12500% 15-17.04.23* CHF 2 500 000 2 500 000
INTERSHOP HOLDING AG-REG-S 0.30000% 21-29.06.26* CHF 4675 000 1110 000 5 785 000 5510213 0.61
JULIUS BAER GROUP-REG-S 0.37500% 17-06.12.24* CHF 2 160 000 490000 2 160 000 490 000 481670 0.05
KANTONSSPITAL AARAU AG-REG-S 0.70000% 18-23.05.28* CHF 900 000 105 000 1.005 000 959 775 0.11
KANTONSSPITAL BADEN AG-REG-S 0.35000% 21-30.09.36* CHF 485 000 110 000 595 000 468 860 0.05
KANTONSSPITAL ST GALLEN-REG-S 0.05000% 21-30.09.31* CHF 180 000 180 000 154 530 0.02
KANTONSSPITAL ST GALLEN-REG-S 0.30000% 21-30.09.36* CHF 950 000 215 000 1165 000 916 273 0.10
KERNKRAFTWERK GOESGEN-DAENIKEN-REG-S 0.93000% 20-30.09.27*  CHF 1.000 000 260 000 1260 000 1196 370 0.13
KERNKRAFTWERK LEIBSTADT AG-REG-S 1.50000% 18-07.08.24* CHF 200 000 200 000 198 000 0.02
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.87500% 11-30.06.31* CHF 690 000 290 000 980 000 1019 690 0.11
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.87500% 12-27.03.42* CHF 820 000 45 000 865 000 904 358 0.10
KRAFTWERKE LINTH-LIMMERN AG-REG-S 3.00000% 12-27.09.52* CHF 160 000 20 000 180 000 191250 0.02
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.37500% 13-10.12.26* CHF 1.000 000 290 000 1290 000 1300 965 0.14
KRAFTWERKE LINTH-LIMMERN AG-REG-S 1.25000% 14-11.09.24* CHF 700 000 125 000 700 000 125 000 123913 0.01
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.00000% 17-11.12.23* CHF 1,500 000 1500 000
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.75000% 23-01.03.30* CHF 1510 000 1510 000 1559 830 0.17
LAUSANNE, CITY OF 1.50000% 13-03.04.28* CHF 1.000 000 1.000 000 997 000 0.11
LAUSANNE, CITY OF-REG-S 1.37500% 13-27.11.23* CHF 2200 000 2200 000
LAUSANNE, CITY OF-REG-S 0.05000% 19-28.09.54* CHF 1750 000 215 000 1965 000 1154438 0.13
LIECHTENSTEINISCHE LANDESBANK AG-REG-S 0.12500% 19-28.05.26*  CHF 3250000 260 000 3510 000 3352 050 0.37
LONZA SWISS FINANCE AG-REG-S 2.10000% 23-12.09.29* CHF 1200 000 1200 000 1188 000 0.13
LUZERNER KANTONALBANK-REG-S 2.00000% 10-06.12.33* CHF 1500 000 1500 000 1515000 0.17
LUZERNER KANTONALBANK-REG-S 1.62500% 12-20.07.37* CHF 2 000 000 225000 2000 000 225 000 215 888 0.02
LUZERNER KANTONALBANK-REG-S 0.41000% 19-31.01.29* CHF 310000 310 000 290 005 0.03
LUZERNER KANTONALBANK-REG-S 0.85000% 19-12.03.42* CHF 3 000 000 655 000 3 655 000 3028 168 033
LUZERNER KANTONALBANK-REG-S 0.15000% 19-07.10.44* CHF 260 000 260 000 182 780 0.02
LUZERNER KANTONALBANK-REG-S 0.12500% 20-25.11.32* CHF 155 000 155 000 132 448 0.01
LUZERNER KANTONALBANK-REG-S 0.40000% 21-15.03.38* CHF 3000 000 490 000 3 000 000 490 000 397 880 0.04
LUZERNER KANTONALBANK AG-REG-S-SUB 0.87500% 21-14.05.31* CHF 6 400 000 2 465 000 300 000 8 565 000 7584 308 0.83
LUZERNER KANTONALBANK-REG-S 2.0000% 23-19.11.38* CHF 17 950 000 17 950 000 18291 050 2.01
LUZERNER KANTONSSPITAL-REG-S 0.62500% 18-25.09.28* CHF 2760 000 330 000 3090 000 2910780 032
MOBIMO HOLDING AG-REG-S 1.87500% 14-16.09.24* CHF 2 000 000 565 000 2565 000 2551 662 0.28
MOBIMO HOLDING AG-REG-S 0.75000% 17-20.03.26* CHF 5 000 000 830 000 5 830 000 5623 035 0.62
MOBIMO HOLDING AG-REG-S 0.87500% 18-02.10.23* CHF 1320 000 1320 000
NANT DE DRANCE SA-REG-S 2.37500% 13-15.02.28* CHF 1,500 000 175 000 1675 000 1690 913 0.19
NANT DE DRANCE SA-REG-S 1.75000% 14-18.07.24* CHF 1200 000 285 000 1485 000 1478 466 0.16
NANT DE DRANCE SA-REG-S 1.55000% 18-19.08.25* CHF 1300 000 245 000 1545 000 1535730 0.17
NANT DE DRANCE SA-REG-S 1.25000% 20-25.06.27* CHF 1255 000 690 000 1945 000 1892 485 0.21
NANT DE DRANCE SA-REG-S 0.87500% 20-23.05.29* CHF 350 000 350 000 326 550 0.04
NESTLE SA 2.12500% 23-28.06.38* CHF 2250 000 2250 000 2291625 0.25
NEUENBURG, CANTON OF-REG-S 0.10000% 19-29.10.49* CHF 95 000 95 000 60278 0.01
OC OERLIKON CORP AG-REG-S 2.62500% 14-17.06.24* CHF 3000 000 1480 000 4480 000 4468 800 0.49
OC OERLIKON CORP AG-REG-5 0.37500% 21-27.11.25* CHF 760 000 195 000 955 000 908 683 0.10
OC OERLIKON CORP AG-REG-S 3.25000% 23-02.10.29* CHF 900 000 900 000 897 750 0.10
OC OERLIKON CORP INC,PFAEFF-REG-S 2.87500% 23-02.06.26* CHF 2 150 000 2 150 000 2151075 0.24
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 1.87500% 10-15.09.31%  CHF 2 000 000 2 000 000 2 026 000 0.22
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 2.12500% 10-01.12.28*  CHF 2 250 000 2 250 000 2310 750 0.25
PFANDBREFBK SCHWZERISHR HYPO INST-REG-S 2.25000% 10-13.08.32%  CHF 3980 000 3980 000 4153130 0.46
PFANDBREFZNTR SCHWIZ KNTONALBNKEN-REG-S 0.75000% 18-01.10.32* CHF 175 000 175 000 160 633 0.02
UBS (CH) Institutional Fund — Bonds CHF Inland  Annual Report as of 31 October 2023 68



Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
PFANDBRIEBK SCHIZERIHER HYPO INST-REG-S 0.87500% 19-19.06.43* CHF 1500 000 175 000 1675 000 1409513 0.15
PFANDBRIEFBANK SCHWEIZERISCHER AG-REG-S 0.25000% 21-25.04.42*  CHF 2 000 000 2 000 000 1502 000 0.17
PFANDBRIEFBANK SCHWEZERISCHER HYP-REG-S 1.87500% 22-25.01.38*  CHF 1500 000 735 000 2 235 000 2241705 0.25
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 1.50000% 22-22.12.42* CHF 1250 000 260 000 1510 000 1429215 0.16
PFANDBRIEFBANK SCHWEIZERISCHER REG-S 2.00000% 23-04.10.40* CHF 5 450 000 5 450 000 5591 700 0.61
PFANDBRIEFBANK SCHWEIZERISCHER HY-REG-S 1.75000% 23-23.12.43*  CHF 4,000 000 4000 000 4003 600 0.44
PFANDBRIEFBANK SCHWSCHER HYPO AG-REG-S 0.37500% 21-24.01.42%  CHF 2 000 000 2 000 000 1547 000 0.17
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-21.01.28%  CHF 5500 000 185 000 5 685 000 5673 630 0.62
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-02.08.33*  CHF 1500 000 380 000 1880 000 1837 700 0.20
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 12-13.08.27*  CHF 6 250 000 6 250 000 6212 500 0.68
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.25000% 13-29.09.23*  CHF 3500 000 3500 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.62500% 13-03.07.30*  CHF 5820 000 1125 000 6 945 000 6933888 0.76
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 14-07.07.26*  CHF 480 000 480 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 14-10.12.32%  CHF 175 000 175 000 169 838 0.02
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 14-09.11.35*  CHF 1500 000 320 000 1820 000 1759 940 0.19
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 14-05.12.40*  CHF 1.000 000 490 000 1.490 000 1418480 0.16
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 15-25.04.33*  CHF 4500 000 540 000 5040 000 4551120 0.50
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 15-25.01.34*  CHF 1.000 000 245 000 1245 000 1109 046 0.12
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.87500% 15-25.06.37*  CHF 565 000 565 000 498613 0.05
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 15-12.05.32%  CHF 1.000 000 225 000 1225 000 1155788 0.13
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 15-16.05.31*  CHF 1000 000 245 000 1245 000 1151127 0.13
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 15-25.01.36*  CHF 3000 000 390 000 3390 000 3073035 0.34
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 15-15.06.29*  CHF 5000 000 5000 000 4710000 0.52
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.75000% 15-28.11.34*  CHF 1.000 000 1.000 000 894 000 0.10
PFANDBRIEFBK SCHWEIZERISCHER-REG-S 0.25000% 16-05.08.26* CHF 600 000 600 000
PFANDBRIEFBK SCHWEIZERISCHER HYO-REG-S 0.12500% 16-06.09.28*  CHF 7 000 000 645 000 7 645 000 7131256 078
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 16-26.01.32*  CHF 320 000 320 000 287 200 0.03
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 16-05.10.35%  CHF 3000 000 2 240 000 5240 000 4481772 0.49
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.12500% 16-15.12.27* CHF 3250 000 300 000 2 950 000 2783325 0.31
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.37500% 16-08.07.39*  CHF 3000 000 245 000 3245 000 2604113 0.29
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.25000% 16-04.08.38* CHF 140 000 140 000 112 476 0.01
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.12500% 16-15.07.31*  CHF 1.000 000 1.000 000 886 400 0.10
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.37500% 16-15.06.46* CHF 1000 000 270 000 1270 000 921131 0.10
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.12500% 16-23.09.32* CHF 1,500 000 245 000 1745 000 1512043 0.17
PFANDBRIEFBK SCHWEIZ HYPO INST-REG-S 0.37500% 16-23.09.43* CHF 3770 000 700 000 4470 000 3379 320 0.37
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 16-14.10.36*  CHF 305 000 305 000 250 100 0.03
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 17-21.03.28*  CHF 1500 000 400 000 1900 000 1805 950 0.20
PFANDBRIEFBK SCHWEIZERIS HYP INST-REG-S 0.50000% 18-22.01.29* CHF 5000 000 155 000 500 000 4 655 000 4402 234 0.48
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.87500% 19-15.03.40%  CHF 750 000 750 000 649 125 0.07
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 19-17.06.41%  CHF 1,500 000 565 000 2 065 000 1649 935 0.18
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 20-22.06.40*  CHF 2500 000 155 000 2 655 000 2132 496 0.23
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 20-06.10.42%  CHF 855 000 160 000 1015 000 753 130 0.08
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 21-21.12.35*  CHF 3500 000 245 000 3 745 000 3104 605 0.34
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 22-09.04.32%  CHF 480 000 40 000 520 000 506 740 0.06
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 22-06.09.33*  CHF 7 500 000 7 500 000 7327 500 0.81
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.25000% 22-05.07.52%  CHF 4415000 675 000 5090 000 5582 203 061
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.00000% 23-02.04.38*  CHF 14 595 000 14 595 000 14 981 768 1.65
PFANDBRIEFBK SCHWISCHER HYPO INST-REG-S 0.25000% 17-20.10.26*  CHF 4,000 000 320000 4320000
PFANDBRIEFBK SCHWRHER HYPO INST-REG-S 0.62500% 17-18.10.39* CHF 200 000 200 000 166 800 0.02
PFANDBRIEFZENTR SCHWEIZ KANTNLBKN-REG-S 1.75000% 11-02.09.26*  CHF 925 000 925 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.37500% 12-19.03.27*  CHF 705 000 705 000 701 334 0.08
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 1.62500% 12-17.04.28* CHF 750 000 750 000 752175 0.08
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.50000% 12-21.05.29*  CHF 1000 000 140 000 1140 000 1133958 0.12
PFANDBRIEFZENTR SCHWEIZ KANTNLBKN-REG-S 1.37500% 13-05.11.27*  CHF 3000 000 3000 000 2980 500 033
PFANDBRIEFZENTR SCHWEIZ KAN BAN-REG-S 1.50000% 13-21.06.28* CHF 3 000 000 240 000 3 240 000 3230928 0.36
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.62500% 14-17.06.26*  CHF 760 000 760 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.50000% 14-05.02.29*  CHF 3750 000 400 000 4150 000 4131325 0.45
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.00000% 14-22.09.28*  CHF 750 000 925 000 1675 000 1629 943 0.18
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.62500% 15-12.02.30%  CHF 1110 000 1110 000 1043 400 0.11
PFANDBRIEFZENTR SCHWEIZ KANTOBANK-REG-S 0.62500% 15-16.07.29% CHF 3000 000 420 000 3420 000 3238740 0.36
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 15-30.04.30%  CHF 1000 000 1000 000 929 700 0.10
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.62500% 15-01.11.30*  CHF 1500 000 280 000 1780 000 1657 714 0.18
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.50000% 15-20.09.30* CHF 1500 000 120 000 1620 000 1499 310 0.16
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.60000% 16-11.12.35*  CHF 4,000 000 2705 000 6 705 000 5 806 530 0.64
PFANDBRIEFZENTR SCHWEIZ KANTONA-REG-S 0.50000% 16-30.03.34*  CHF 1000 000 280 000 1280 000 1123712 0.12
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 0.05000% 16-06.11.26* _ CHF 805 000 805 000 769 983 0.08
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.30000% 16-06.06.31* CHF 5000 000 775 000 5775 000 5201543 0.57
PFANDBRIEFZENTR SCHWEIZ KANALBANK-REG-S 0.12500% 16-02.09.31* CHF 5000 000 1.090 000 6 090 000 5384 169 0.59
PFANDBRIEFZENTR SCHWEIZ KANTONA-REG-S 0.50000% 17-20.02.32*  CHF 245 000 245 000 221823 0.02
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.37500% 17-07.12.26* _ CHF 1.050 000 1.050 000 1013355 0.11
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 17-12.10.29*  CHF 155 000 155 000 145 158 0.02
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.25000% 17-26.05.27* _ CHF 2500 000 2 500 000 2389 000 0.26
PFANDBRIEFZENTR SCHWZ KANTNLBKEN-REG-S 0.37500% 17-24.07.28*  CHF 1.000 000 155 000 1155 000 1092 515 0.12
PFANDBRIEFZENTR SCHWEZ KANTNBKEN-REG-S 0.25000% 17-06.12.27*  CHF 750 000 145 000 895 000 848 460 0.09
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.65000% 18-15.02.33*  CHF 175 000 175 000 158 725 0.02
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 18-24.11.28*  CHF 750 000 190 000 940 000 890 744 0.10
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.30000% 19-09.04.29*  CHF 6 000 000 845 000 6 845 000 6389 808 0.70
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.70000% 19-04.03.39*  CHF 1.000 000 285 000 1285 000 1092 893 0.12
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 19-15.05.34*  CHF 1.000 000 155 000 1155 000 1011896 0.11
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 20-23.03.32*  CHF 350 000 350 000 306 250 0.03
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.20000% 20-13.07.35*  CHF 1560 000 330 000 1890 000 1566 810 0.17
PFANDBRIEFZENTR SCHWEIZ KANTONBK-REG-S 0.12500% 20-03.09.35*  CHF 7 180 000 1715 000 8 895 000 7262 768 0.80
PFANDBRIEFZENTR SCHWEIZ KNTNLBNKN-REG-S 0.05000% 20-06.10.43*  CHF 350 000 350 000 243775 0.03
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 0.20000% 21-12.06.35*  CHF 4000 000 260 000 4260 000 3529410 0.39
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.30000% 21-29.10.36*  CHF 3500 000 735000 4235000 3491758 0.38
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.45000% 22-14.03.42*  CHF 3 000 000 3 000 000 2811 600 031
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 1.70000% 22-27.07.32*  CHF 2 000 000 2 000 000 1994 600 0.22
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.80000% 22-23.05.36*  CHF 1500 000 1310 000 2810 000 2812810 031
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 2.35000% 23-17.11.37* _ CHF 930 000 930 000
PFANDBRIEFZENTR SCHZ KANTLBKEN-REG-S 0.50000% 18-19.05.28* CHF 3750 000 155 000 3 905 000 3724199 0.41
PFANDBRIEFZENTRALE DER SCHWEIZERI-REG-S 0.10000% 21-25.06.32*  CHF 3000 000 385 000 3385 000 2946 643 0.32
PFANDBRIEFZENTRALE DER SCHWEI-REG-S 2.35000% 22-17.11.37* CHF 1445 000 1445 000 1543 983 0.17
PFANDBRIEFZENTRALE DER SCHWEIZ-REG-S 1.85000% 23-26.11.38* CHF 500 000 500 000 506 250 0.06
PSP SWISS PROPERTY AG-REG-S 1.00000% 15-06.02.25* CHF 165 000 165 000 162 839 0.02
PSP SWISS PROPERTY AG-REG-S 0.37500% 16-29.04.26* CHF 2250 000 445 000 2 695 000 2597 980 0.29
PSP SWISS PROPERTY AG-REG-S 0.70000% 19-08.02.27* CHF 2 500 000 410 000 2910 000 2792 145 031
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 2.62500% 11-04.02.26* CHF 650 000 50 000 700 000 713 300 0.08
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 1.50000% 20-23.11.34* CHF 800 000 200 000 1.000 000 883 000 0.10
ROCHE KAPITALMARKT AG-REG-S 0.75000% 22-25.02.31* CHF 700 000 175 000 875 000 814 625 0.09
SANDOZ GROUP AG-REG-S 2.12500% 23-17.11.26* CHF 1,640 000 1,640 000 1644 854 0.18
SCHAFFHAUSER KANTONALBANK-REG-S 0.50000% 18-31.05.28* CHF 155 000 155 000 146 863 0.02
SCHWEIZER VERBAND DER RAIFFEISENBANKEN 0.40500% 21-28.09.29*  CHF 1500 000 400 000 1,900 000 1710 000 0.19
SCHWYZER KANTONALBANK 0.10000% 16-25.10.28* CHF 2515000 155 000 2 670 000 2463075 0.27
SEE-SPITAL-REG-S 1.25000% 18-03.07.26* CHF 2 500 000 270 000 2770 000 2 673 050 0.29
SPITAL MAENNEDORF AG-REG-S 0.95000% 18-12.12.23* CHF 3500 000 3500 000 3490 200 0.38
ST GALLER KANTONALBANK 2.12500% 10-27.12.40* CHF 10 000 10 000 10 303 0.00
ST GALLER KANTONALBANK 1.37500% 12-22.06.27* CHF 1.000 000 1000 000 992 500 0.11
ST GALLER KANTONALBANK-REG-S-SUB 1.00000% 17-30.11.27* CHF 2 000 000 520 000 2520 000 2434320 0.27
ST GALLER KANTONALBANK AG 0.10000% 19-10.10.41* CHF 1350 000 175 000 1525 000 1107913 0.12
ST GALLER KANTONALBANK AG-REG-S 0.35000% 19-24.01.28* CHF 855 000 855 000 810 540 0.09
ST GALLER KANTONALBANK AG-REG-S 0.25000% 21-30.04.35* CHF 1.000 000 200 000 1200 000 995 400 0.11
STADLER RAIL AG-REG-S 0.37500% 19-20.11.26* CHF 5170 000 785 000 5 955 000 5698 935 0.63
SULZER AG-REG-S 1.30000% 18-06.07.23* CHF 6250 000 6250 000
SULZER AG-REG-S 1.60000% 18-22.10.24* CHF 6 250 000 1005 000 7 255 000 7 109 900 078
SWISS PRIME SITE FINANCE AG-REG-S 2.00000% 14-10.12.24* CHF 500 000 110 000 610 000 607 987 0.07
SWISS PRIME SITE FINANCE AG-REG-S 0.82500% 17-11.05.26* CHF 1500 000 200 000 1700 000 1648 150 0.18
SWISS PRIME SITE FINANCE AG-REG-S 1.00000% 18-16.07.24* CHF 3000 000 1670 000 2 000 000 2 670 000 2644 635 0.29
SWISS PRIME SITE FINANCE AG-REG-S 1.25000% 19-02.04.27* CHF 8 000 000 1750 000 9 750 000 9481875 1.04
SWISS PRIME SITE FINANCE AG-REG-S 0.65000% 20-18.12.29* CHF 2 000 000 2 000 000 1803 000 0.20
SWISSCOM AG-REG-S 0.37500%16-31.03.28* CHF 320 000 320 000 302 400 0.03
SWISSCOM AG-REG-S 0.12500% 16-15.09.32* CHF 1000 000 130 000 1130 000 967 845 0.11
SWISSCOM AG-REG-S 0.37500% 16-15.12.27* CHF 70 000 70 000 66 465 0.01
SWISSCOM AG-REG-S 0.75000% 17-24.11.33* CHF 1500 000 400 000 1,900 000 1703 350 0.19
SWISSCOM AG-REG-S 0.50000% 19-15.03.29* CHF 400 000 400 000 374 600 0.04
SWISSCOM AG-REG-S 0.75000% 18-12.10.28* CHF 155 000 155 000 148 103 0.02
SWISSCOM AG-REG-S 1.50000% 14-14.07.26* CHF 200 000 200 000 199 300 0.02
SWISSCOM AG-REG-S 1.00000% 15-17.04.35* CHF 245 000 245 000 221603 0.02
SWITZERLAND 3.50000%-REG-S 03-08.04.33* CHF 1850 000 1850 000
SWITZERLAND-REG-S 0.50000% 16-30.05.58* CHF 2 000 000 480 000 2480 000 2081712 0.23
SWITZERLAND-REG-S 0.50000% 17-24.05.55* CHF 750 000 85 000 835 000 694 971 0.08
SWITZERLAND-REG-S 0.50000% 17-28.06.45* CHF 6250 000 6150 000 300 000 12 100 000 10 476 180 1.15
SWITZERLAND-REG-S 0.25000% 21-23.06.35* CHF 3500 000 3500 000 7 000 000
SWITZERLAND-REG-S 0.25000% 23-23.06.35* CHF 3500 000 3500 000
SWITZERLAND-REG-S 0.50000% 23-28.06.45* CHF 4000000 4000000
SWITZERLAND-REG-S 1.50000% 12-30.04.42* CHF 14 500 000 2 975 000 17 475 000 18 338 265 2.01
SWITZERLAND-REG-S 1.25000% 12-27.06.37* CHF 13000 000 13 000 000
SWITZERLAND-REG-S 1.50000% 22-26.10.38* CHF 10 000 000 2 000 000 8 000 000 8388 800 0.92
SWITZERLAND-REG-S 1.50000% 23-26.10.38* CHF 2000000 2000000
SWITZERLAND-REG-S 2.50000% 06-08.03.36* CHF 8 945 000 750 000 9695 000
SWITZERLAND-REG-S 2.00000% 14-25.06.64* CHF 2 165 000 610 000 2775 000 3620265 0.40
SWITZERLAND-REG-S 2.50000% 23-08.03.36* CHF 750 000 750 000
SWITZERLAND-REG-S 4.00000% 99-06.01.49* CHF 4250 000 1100 000 5 350 000 8 640 250 0.95
SYNGENTA FINANCE AG-REG-S 0.12500% 20-09.12.22* CHF 1500 000 1,500 000
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SYNGENTA FINANCE AG-REG-S 0.70000% 20-09.12.26* CHF 850 000 410 000 1260 000 1200 150 0.13
SYNGENTA FINANCE AG-REG-S 0.62500% 21-30.08.24* CHF 2500 000 610 000 3110 000 3063 350 0.34
TESSIN, CANTON OF-REG-S 2.12500% 10-24.11.34* CHF 1.000 000 1.000 000
TESSIN, CANTON OF-REG-S 1.80000% 13-15.05.43* CHF 850 000 850 000
THURGAUER KANTONALBANK 0.70000% 18-22.03.30* CHF 1500 000 245 000 1745 000 1632 448 0.18
THURGAUER KANTONALBANK 0.12500% 21-21.05.32* CHF 400 000 400 000 344 200 0.04
TRANSPORTS PUBLICS GENEVOIS-REG-S 0.90000% 15-21.05.35* CHF 3 000 000 3 000 000 2 685 000 0.30
UBS GROUP AG-REG-S 1.25000% 16-23.02.26* CHF 1600 000 200 000 1.800 000 1768 500 0.19
UBS SWITZERLAND AG-REG-S 1.82000% 23-18.10.26* CHF 2 000 000 2 000 000 2 004 000 0.22
UBS SWITZERLAND AG-REG-S 2.03500% 23-18.10.33* CHF 2500 000 2500 000 2518750 0.28
UNION BANCAIRE PRIVEE UBP SA-REG-S 0.20000% 21-15.12.26* CHF 1.000 000 260 000 1260 000 1191330 0.13
VALIANT BANK AG-REG-S 0.12500% 19-04.12.34* CHF 3000 000 1380 000 4380 000 3514950 0.39
VALIANT BANK AG-REG-S 0.10000% 21-07.05.31* CHF 1000 000 400 000 1400 000 1229 900 0.14
VISECA PAYMENT SERVICES AG 2.25000% 23-27.10.26* CHF 2 250 000 2 250 000 2272 500 0.25
WALLISER KANTONALBANK-REG-S 0.20000% 17-02.02.26* CHF 4000 000 4000 000
WALLISER KANTONALBANK-REG-S 0.35000% 18-07.09.27* CHF 155 000 155 000 147 173 0.02
WALLISER KANTONALBANK-REG-S 0.15000% 20-05.10.32* CHF 2 500 000 980 000 3 480 000 2971920 033
WALLISER KANTONALBANK-REG-S 0.10000% 21-18.04.31* CHF 750 000 400 000 1150 000 1014 300 0.11
WINTERTHUR, CITY OF 1.87500% 12-20.04.37* CHF 2 000 000 120 000 2 120 000 2 124 240 0.23
WINTERTHUR, CITY OF-REG-S 1.50000% 13-24.01.36* CHF 1.000 000 1.000 000 962 500 0.11
WINTERTHUR, CITY OF-REG-S 2.25000% 14-10.02.39* CHF 155 000 155 000 162518 0.02
ZUERCHER KANTONALBANK-REG-S 2.00000% 10-30.11.34* CHF 1500 000 1500 000 1520 250 0.17
ZUERCHER KANTONALBANK-REG-S 0.75000% 15-28.10.30* CHF 2 250 000 155 000 2 405 000 2 245 068 0.25
ZUERCHER KANTONALBANK-REG-S 0.05000% 16-23.11.26* CHF 2 000 000 200 000 1800 000 1715 400 0.19
ZUERCHER KANTONALBANK-REG-S 0.12500% 19-06.06.29* CHF 155 000 155 000 141 980 0.02
ZUERCHER KANTONALBANK-REG-S 0.05000% 20-05.02.31* CHF 3 000 000 2185 000 5185 000 4580 948 0.50
ZUERICH, CITY OF-REG-S 2.55000% 06-10.03.36* CHF 300 000 300 000 329 700 0.04
ZUERICH, CITY OF-REG-S 0.95000% 18-19.12.42* CHF 700 000 700 000 621950 0.07
ZUG ESTATES HOLDING AG-REG-S 0.10000% 19-02.10.25* CHF 3 000 000 810 000 3810 000 3 669 030 0.40
ZUGER KANTONALBANK 0.12500% 19-03.12.29* CHF 175 000 175 000 158 725 0.02
ZUGER KANTONALBANK AG 1.50000% 12-20.11.37* CHF 350 000 350 000 334 075 0.04
ZUGER KANTONALBANK AG 0.12500% 19-27.06.30* CHF 3000 000 490 000 3 490 000 3128785 0.34
ZUGER KANTONALBANK AG 0.10000% 20-14.10.31* CHF 1225 000 1225 000 1068 813 0.12
TOTAL CHF 638 677 707 70.18
Total Bonds, fixed rate 638 677 707 70.18
Bonds, zero coupon
CHF
AARGAUISCHE KANTONALBANK-REG-S 0.00000% 19-17.09.29% CHF 1500 000 1500 000 1356 000 0.15
AMAG LEASING AG-REG-S 0.00000% 21-18.02.25* CHF 1.000 000 260 000 1260 000 1221822 0.13
BALOISE HOLDING AG-REG-S 0.00000% 19-25.09.26* CHF 970 000 970 000
BASLER KANTONALBANK-REG-S 0.00000% 19-23.08.34* CHF 4500 000 490 000 4990 000 4074335 0.45
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 19-16.07.29% CHF 8 000 000 1195 000 9 195 000 8183 550 0.90
FREIBURGER KANTONALBANK-REG-S 0.00000% 20-26.02.30* CHF 320 000 320 000 286 240 0.03
FREIBURGER KANTONALBANK 0.00000% 21-05.02.31* CHF 2 750 000 245 000 2 995 000 2620 625 0.29
GENEVA, CANTON OF-REG-S 0.00000% 19-23.09.59* CHF 2 750 000 480 000 3 230 000 1816 875 0.20
GLARNER KANTONALBANK-REG-S 0.00000% 19-16.10.29* CHF 5300 000 5300 000 4796 500 0.53
GLARNER KANTONALBANK-REG-S 0.00000% 20-06.09.28* CHF 300 000 300 000 277 650 0.03
LUZERNER KANTONALBANK-REG-S 0.00000% 20-07.08.28* CHF 2 000 000 735 000 2 735 000 2532610 0.28
NIDWALDNER KANTONALBANK-REG-S 0.00000% 19-05.11.29* CHF 5 000 000 5000 000 4487 500 0.49
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-29.07.24*  CHF 1.000 000 1.000 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-26.08.49%  CHF 1.000 000 960 000 1960 000 1225980 0.13
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 20-25.02.28*  CHF 200 000 200 000 186 840 0.02
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 16-27.01.27*  CHF 1500 000 1500 000 1427 100 0.16
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 16-02.10.26*  CHF 270 000 270 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 20-02.04.31*  CHF 1.000 000 280 000 1280 000 1129 600 0.12
PFANDBRIEFZENTR SCHWEIZ KANT BK-REG-S 0.00000% 21-18.03.33* CHF 175 000 175 000 148 663 0.02
PFANDBRIEFZENTR SCHWEIZ KNTONLBK-REG-S 0.00000% 21-15.02.36*  CHF 9 680 000 975 000 10 655 000 8493 101 0.93
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 21-16.09.36*  CHF 4000 000 980 000 4980 000 3 944 160 0.43
PFANDBRIEFZENTRALE DER SCHWEIZER-REG-S 0.00000% 20-19.07.30*  CHF 1500 000 245 000 1745 000 1562 648 0.17
PFANDBRIEFZENTRALE DER SCHWEIZER-REG-S 0.00000% 21-25.07.31*% CHF 2 500 000 85 000 2585 000 2266 787 0.25
SWISSCOM AG-REG-S 0.00000% 19-30.08.44* CHF 435 000 435 000 285578 0.03
SWITZERLAND-REG-S 0.00000% 19-26.06.34* CHF 3500 000 3500 000
VALIANT BANK AG-REG-S 0.00000% 19-31.07.29% CHF 8 000 000 985 000 8 985 000 8 095 485 0.89
VALIANT BANK AG-REG-S 0.00000% 21-20.01.26* CHF 750 000 750 000
WALLISER KANTONALBANK-REG-S 0.00000% 20-14.02.29* CHF 2 000 000 980 000 2 980 000 2716270 0.30
ZUERCHER KANTONALBANK-REG-S 0.00000% 20-12.03.30* CHF 200 000 200 000 179 100 0.02
TOTAL CHF 63 315 017 6.96
Total Bonds, zero coupon 63 315 017 6.96
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Bonds, floating rate
CHF
ZUERCHER KANTONALBANK 2.625%/VAR 23-01.11.30* CHF 6 000 000 6 000 000 6 054 000 0.68
TOTAL CHF 6 054 000 0.68
Total Bonds, floating rate 6 054 000 0.68
Total Securities traded on an exchange 876 939 930 96.36
Securities traded neither on an exchange nor on a regulated market
Bonds, fixed rate
CHF
ALPIQ HOLDING AG 0.15000% 22-01.11.22** CHF 5 000 000 5 000 000
TOTAL CHF 0.00
Total Bonds, fixed rate 0.00
Total Securities traded neither on an exchange nor on a regulated market 0.00
Instruments similar to securities
Treasury bills, zero coupon
CHF
SWISS NATIONAL BANK BILL-REG-S 0.00000% 27.12.22-23.01.23** CHF 5 000 000 5 000 000
SWISS NATIONAL BANK TB-REG-S 0.00000% 02.05.23-30.05.23** CHF 25000000 25000 000
SWISS NATIONAL BANK-REG-S TB 0.00000% 03.04.23-02.05.23** CHF 25000000 25000 000
SWISS NATIONALBANK BILLS-REG-S TB 0.00000% 30.05.23-26.06.23**  CHF 10 000 000 10 000 000
TOTAL CHF 0.00
Total Treasury bills, zero coupon 0.00
Total Instruments similar to securities 0.00
Total securities and similar instruments 876 939 930 96.36
(thereof in lending 0.00)
Bank deposits at sight 26 856 395 2.95
Derivative financial instruments 316 185 0.03
Other assets 5412710 0.66
Total fund assets 909 525 220 100.00
Short-term bank liabilities -25 481 833
Other liabilities -426
Net fund assets 884 042 961
in %
Market value as of of the total
Valuation categories 31.10.2023 fund assets?
Investments valued at prices paid on the main market 876 939 930 96.36
Investments valuation based on market-observed parameters 316 185 0.03
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 877 256 115 96.39

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /

optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share

exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind
3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
** valuation based on market-observed parameters
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Derivative financial instruments
CISO-FINMA Art. 23

Exposure-reducing derivatives open at the end of the period under review

Instrument Nominal Currency

Tied underlyings
in bonds/
shares in CHF

Replacement
value in CHF

in % of
total assets

Interest rate swaps/Credit Default Swaps

UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25** 20 000 000 CHF 20 000 000 -225 076 -0.02
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 20 000 000 CHF
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25** 18 000 000 CHF 18 000 000 -187 787 -0.02
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 18 000 000 CHF

38 000 000 -412 863 -0.04
Exposure-increasing derivatives open at the end of the period under review

Coverage Replacement in % of

Instrument Nominal Currency in CHF value in CHF total assets
Interest rate swaps/Credit Default Swaps
LCH/INTEREST RATE SWAP REC 0.64090% 22-14.02.37** 1000 000 CHF 1000 000 -134 193 -0.01
LCH/INTEREST RATE SWAP PAYER SARON O/N 22-14.02.37 1000 000 CHF
GS/INTEREST RATE SWAP REC 1.99500% 23-18.04.43** 20 000 000 CHF 20 000 000 863 241 0.08
GS/INTEREST RATE SWAP PAYER SARON O/N 23-18.04.43 20 000 000 CHF

21 000 000 729 048 0.07
There may be differences in the way the figures mentioned above are rounded off.
** valuation based on market-observed parameters
Transactions in exposure-reducing derivatives during the period under review

Purchase/ Sale/
Instrument Currency Contracts Contracts
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25 CHF 20 000 000 20 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 CHF 20 000 000 20 000 000
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25 CHF 18 000 000 18 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 CHF 18 000 000 18 000 000
GS/INTEREST RATE SWAP REC 1.99500% 23-18.04.43 CHF 20 000 000 20 000 000
GS/INTEREST RATE SWAP PAYER SARON O/N 23-18.04.43 CHF 20 000 000 20 000 000
Transactions in exposure-increasing derivatives during the period under review
Instrument Currency Nominal
Interest rate swaps/Credit Default Swaps
LCH/INTEREST RATE SWAP REC 0.64090% 22-14.02.37 CHF 1000 000
LCH/INTEREST RATE SWAP PAYER SARON O/N 22-14.02.37 CHF 1000 000
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach II:
Art. 35ff CISO-FINMA

amount in In % of the
Position CHF fund’s net asset
Gross overall exposure
to derivatives 58 798 175.89 6.65%
Net overall exposure
to derivatives 4373701.76 0.49%

Commitment arising from
securities lending and
repurchase agreements - -

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in the
current version and expresses the sum of all costs and commis-
sions charged on an ongoing basis to the net assets (operating
expenses) taken retrospectively as a percentage of the net
assets.

TER for the last 12 months:
UBS (CH) Institutional Fund

— Bonds CHF Inland

Class I-A1 0.27%
Class I-B 0.06%
Class I-X 0.00%
Class U-X 0.00%

Issue and redemption price

If, on any one order day, the sum of subscriptions and redemp-
tions of units in the fund result in a net inflow or outflow, the
fund's valuation net asset value will be increased or reduced
accordingly (swinging single pricing). The maximum adjust-
ment level basically amounts to 2% of the valuation net asset
value. However, in the event of exceptional circumstances,
the fund management company may decide to temporarily
apply an adjustment by more than 2% of the prevailing net
asset value for every sub-fund and/or valuation day, if it suffi-
ciently substantiates that the adjustment is justified in view of
prevailing market conditions and in the best interests of inves-
tors. A temporary adjustment will be calculated in accordance
with the procedure set out by the fund management company.
Existing and new investors will be informed of the sufficiently
substantiated decision on the application of this temporary
measure and of its expiry by announcement in the umbrella
fund’s official medium of publication. The supervisory author-
ity will also be notified.

A modified valuation net asset value covers the incidental costs
(bid/ask spread, brokerage at standard market rates, commis-
sions, duties, etc.) that accrue to the fund on average from
the investment of a net inflow or from the sale of a portion of
investments corresponding to the net outflow. The valuation
net asset value is adjusted upwards if net movements lead to
an increase in the number of units in the fund. Conversely,
the valuation net asset value is reduced if net movements lead
to a decline in the number of units. The valuation net asset
value calculated on the basis of swinging single pricing is thus
a modified valuation net asset value as set out in the first
sentence of this paragraph. Subscriptions and redemptions
made the same day that have an evident, direct economic link
and that therefore entail no ancillary costs for the purchase
and sale of investments are excluded from the application of
swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rate

uUsb 1 = CHF 091
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Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 484 959 479.85 483 578 697.05 581893 917.62
Class I-A1 CH0189613729
Net asset value per unit in CHF 1001.12 962.94 1055.38
Number of units outstanding 16 215.7230 14 827.4560 15 680.4050
Class I-B CHO0189613711
Net asset value per unit in CHF 1003.80 964.49 1055.95
Number of units outstanding 4053.9250 4053.9250 3987.8050
Class I-X CH0189613752
Net asset value per unit in CHF 1007.34 967.62 1059.07
Number of units outstanding 134 704.3330 149 405.2060 199 487.1440
Class U-X CH0189613760
Net asset value per unit in CHF 101 694.82 97 683.97 106 916.49
Number of units outstanding 3234.8030 3284.3030 3272.3030
Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 4.2% -8.5% -0.3%
Class I-B CHF 4.4% -8.4% -0.1%
Class I-X CHF 4.4% -8.3% -0.1%
Class U-X CHF 4.4% -8.3% -0.1%
Benchmark:
SBI® Corporate Domestic (TR) CHF 4.0% -8.5% -0.2%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
Switzerland 89.64
Liechtenstein 4.54
United States of America 3.59
Italy 0.27
TOTAL 98.04
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There may be differences in the way the percentages

rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
—at sight 6214 638.55 4 498 360.61
Securities

— Bonds, convertible bonds, warrant bonds and other debt securities and rights

479 832 248.86

477 132 254.73

Other assets

3364 761.34

2959 371.87

TOTAL fund assets

489 411 648.75

484 589 987.21

Loans -4 449 223.60 -1.008 790.00
Other liabilities -2 945.30 -2 500.16
Net fund assets 484 959 479.85 483 578 697.05

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 15 548.76 0.00
Negative interest -8 878.40 -14214.75
Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights 4 873 383.12 4526 504.32
Purchase of current net income on issue of units 186 432.48 240 685.58
TOTAL income 5 066 485.96 4752 975.15
Expenses
Interest payable 0.00 -781.80
Audit expenses -18 669.80 -18 669.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -27 873.71 -32 159.00
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -1801.49 -1822.92
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class U-X 0.00 0.00
Other expenses -14768.49 -8 341.48
Payment of current net income on redemption of units -288234.79 -400 324.67
TOTAL expenses -351 348.28 -462 099.67
Net income 4715 137.68 4290 875.48
Realized capital gains and losses -3290 198.29 -2 665 766.99
Realized result 1424 939.39 1625 108.49

Unrealized capital gains and losses

19 280 056.39

-48 157 075.22

TOTAL result

20 704 995.78

-46 531 966.73
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 4715 137.68 4290 875.48
Available for distribution 4715 137.68 4290 875.48
Less federal withholding tax -1650298.19 -1 501 806.42
Net income retained for reinvestment -3 064 839.49 -2 789 069.06
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 483 578 697.05 581893 917.62
Paid federal withholding tax -1502 070.21 -1 780 386.71

Balance of unit movements

-17 822 142.77

-50 002 867.13

Total result

20704 995.78

-46 531 966.73

Net fund assets at the end of the reporting period

484 959 479.85

483 578 697.05

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 14 827.4560 15 680.4050
Units issued 6419.8070 704.6880
Units redeemed -5031.5400 -1 557.6370
Situation at the end of the period 16 215.7230 14 827.4560
Difference between units issued and units redeemed 1388.2670 -852.9490
Class I-B Number Number
Situation at the beginning of the financial year 4 053.9250 3987.8050
Units issued 0.0000 66.1200
Units redeemed 0.0000 0.0000
Situation at the end of the period 4 053.9250 4 053.9250
Difference between units issued and units redeemed 0.0000 66.1200
Class I-X Number Number
Situation at the beginning of the financial year 149 405.2060 199 487.1440
Units issued 13 399.0250 6 263.0660
Units redeemed -28 099.8980 -56 345.0040
Situation at the end of the period 134 704.3330 149 405.2060
Difference between units issued and units redeemed -14700.8730 -50 081.9380
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Class U-X Number Number
Situation at the beginning of the financial year 3284.3030 3272.3030
Units issued 306.5000 433.0000
Units redeemed -356.0000 -421.0000
Situation at the end of the period 3234.8030 3284.3030
Difference between units issued and units redeemed -49.5000 12.0000
Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 7.744

Less federal withholding tax CHF -2.711

Net accumulation per unit CHF 5.033

Class I-B

Reinvestment on 1.2.2024

Gross accumulation CHF 9.390

Less federal withholding tax CHF -3.287

Net accumulation per unit CHF 6.103

Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 9.867

Less federal withholding tax CHF -3.454

Net accumulation per unit CHF 6.413

Class U-X

Reinvestment on 1.2.2024

Gross accumulation CHF 996.13

Less federal withholding tax CHF -348.65

Net accumulation per unit CHF 647.48
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Notes, fixed rate
CHF
ABB LTD 0.75000% 22-25.03.27* CHF 1,000 000 1000 000 969 000 0.20
ABB LTD 2.11250% 23-22.09.33* CHF 1250 000 1250 000 1258 125 0.26
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.95000% 21-25.03.31*  CHF 1170 000 1170 000 1050 660 0.21
AKEB AG FUER KERNENERGIE BETEILIG-REG-S 1.45000% 20-23.07.27*  CHF 3700 000 3700 000 3552 000 0.73
ALPIQ HOLDING AG-REG-S 1.62500% 22-30.05.25* CHF 1,000 000 1,000 000 982 000 0.20
AMAG LEASING AG-REG-S 2.80250% 23-10.09.25* CHF 1.000 000 1.000 000 1002 000 0.20
AMAG LEASING AG-REG-S 3.08500% 23-10.02.28* CHF 1,000 000 1,000 000 1011000 0.21
AMAG LEASING AG-REG-S 3.01250% 23-04.09.29% CHF 1.000 000 1.000 000 1005 000 0.21
AXPO HOLDING AG-REG-S 0.62500% 22-04.02.27* CHF 2 500 000 2 500 000 2 350 000 0.48
AXPO HOLDING AG-REG-S 2.00000% 22-15.09.26* CHF 1250 000 1250 000 1240 625 0.25
AXPO HOLDING AG-REG-S 2.50000% 22-15.03.29* CHF 1250 000 1 240 000 2 490 000 2487 510 0.51
BERNER KANTONALBANK AG-REG-S-SUB 0.85000% 22-21.01.32* CHF 740 000 740 000 640 840 0.13
CEMBRA MONEY BANK AG-REG-S 2.41130% 23-08.08.29* CHF 1,000 000 1,000 000 1003 500 0.21
CEMBRA MONEY BANK LTD-REG-S 2.66500% 23-28.06.30* CHF 1250 000 1250 000 1270 000 0.26
EMMI FINANZ AG-REG-S 0.37500% 21-01.12.31* CHF 330 000 330 000 290 565 0.06
FERRING HOLDING SA-REG-S 2.70000% 23-21.04.27* CHF 1.000 000 1.000 000 1003 000 0.20
FLUGHAFEN ZURICH AG-REG-S 0.10000% 20-30.12.27* CHF 3500 000 3500 000 3258 500 0.67
GIVAUDAN FINANCE SA 0.37500% 21-07.06.30% CHF 445 000 445 000 397 830 0.08
GLARNER KANTONALBANK-REG-S-SUB 1.00000% 21-28.07.31* CHF 1.090 000 1.090 000 979910 0.20
HIAG IMMOBILIEN HOLDING AG-REG-S 3.13000% 23-16.02.29* CHF 1250 000 1250 000 1270 625 0.26
INVESTIS HOLDING SA-REG-S 0.05000% 19-09.10.23* CHF 1185 000 1185 000
INVESTIS HOLDING SA-REG-S 0.25000% 21-14.02.25* CHF 2 500 000 2 500 000 2 422 000 0.49
KANTONSSPITAL BASELLAND 1.70000% 22-24.06.32* CHF 1500 000 1500 000 1452 750 0.30
KANTONSSPITAL ST GALLEN-REG-S 2.40000% 23-06.09.33* CHF 500 000 500 000 513 750 0.10
KERNKRAFTWERK GOESGEN-DAENIKEN-REG-S 0.41000% 21-21.09.29*  CHF 1500 000 1500 000 1328 250 0.27
LONZA SWISS FINANCE AG-REG-S 0.35000% 20-22.09.26* CHF 120 000 120 000 113 940 0.02
NESTLE LTD 2.62500% 22-08.11.35* CHF 1.000 000 2 000 000 3000 000 3225000 0.66
NESTLE SA 1.87500% 23-20.11.31* CHF 1300 000 1300 000 13083814 0.27
NESTLE SA-REG-S 2.00000% 23-28.06.33* CHF 3250 000 3250 000 3292 250 0.67
NESTLE SA-REG-S 2.12500% 22-15.07.30* CHF 450 000 450 000 462 150 0.09
PSP SWISS PROPERTY AG-REG-S 0.55000% 19-04.02.28* CHF 550 000 550 000 517 000 0.11
PSP SWISS PROPERTY AG-REG-S 0.15000% 20-02.02.29% CHF 1800 000 1800 000 1625 400 033
ROCHE KAPITALMARKT AG-REG-S 0.50000% 22-25.02.27* CHF 2 500 000 2500 000 2412 500 0.49
ROCHE KAPITALMARKT AG-REG-S 2.00000% 22-23.09.32* CHF 2 500 000 600 000 3100 000 3 140 300 0.64
SANDOZ GROUP AG-REG-S 2.60000% 23-17.11.31* CHF 1500 000 1500 000 1512930 0.31
SIKA AG 2.25000% 23-13.04.29% CHF 5 000 000 5 000 000 5027 500 1.03
SIKA AG-REG-S 2.35000% 22-28.11.28* CHF 855 000 855 000 874618 0.18
SONOVA HOLDING AG-REG-S 0.50000% 20-06.10.25* CHF 1125 000 1125 000 1099 125 0.22
SULZER AG 0.87500% 20-18.11.27* CHF 3000 000 3000 000 2 826 000 0.58
SULZER AG-REG-S 0.80000% 20-23.09.25* CHF 1730 000 1730 000 1678 965 0.34
SWISS LIFE HOLDING AG-REG-S 2.61000% 23-26.01.32* CHF 720 000 720 000 749 520 0.15
SWISSCOM AG-REG-S 1.75000% 12-10.07.24* CHF 2 800 000 2 800 000
TECAN GROUP AG-REG-S 0.05000% 21-06.10.25* CHF 1875 000 1875 000 1807 500 0.37
UBS GROUP AG-REG-S 0.43500% 21-09.11.28* CHF 1600 000 1600 000 1456 800 0.30
ZUERCHER KANTONALBANK-REG-S-SUB 2.75000% 23-19.04.28* CHF 2 800 000 2 800 000 2 839 200 0.58
TOTAL CHF 68 708 952 14.04
Total Notes, fixed rate 68 708 952 14.04
Medium term notes, fixed rate
CHF
ADECCO SA-REG-S 2.37750% 22-17.11.27* CHF 920 000 920 000 921380 0.19
BKW AG-REG-S 0.25000% 19-29.07.27* CHF 850 000 850 000 798 150 0.16
CREDIT SUISSE GROUP AG 1.00000% 15-14.04.23* CHF 7 250 000 7 250 000
HOLCIM HELVETIA FINANCE-REG-S 1.00000% 22-19.01.32* CHF 1.000 000 1.000 000 902 500 0.18
KERNKRAFTWERK LEIBSTADT AG-REG-S 2.00000% 19-14.02.25* CHF 1,000 000 1,000 000 994 000 0.20
LAFARGEHOLCIM HELVETIA FINANCE-REG-S 0.25000% 21-18.03.27* CHF 2 500 000 2 500 000 2356 250 0.48
LGT BANK AG-REG-S 0.37500% 19-05.07.28* CHF 200 000 200 000 183 600 0.04
LGT BANK AG-REG-S 0.37500% 19-15.11.29% CHF 2 800 000 2 800 000 2 497 600 0.51
LGT BANK AG-REG-S 0.20000% 20-04.11.30* CHF 1500 000 1500 000 1317 750 0.27
LGT BANK AG-REG-S 0.45000% 21-29.07.31* CHF 5 000 000 5 000 000 4307 500 0.88
MIGROS BANK AG-REG-S 0.25000% 19-10.12.27* CHF 1,000 000 1,000 000 942 500 0.19
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.177500% 21-15.01.27* CHF 1,000 000 1,000 000 946 500 0.19
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.57000% 21-15.01.31% CHF 1,000 000 1000 000 881 000 0.18
SWISS LIFE HOLDING AG-REG-S 0.35000% 19-06.03.29* CHF 500 000 500 000 461 750 0.09
SWISS REINSURANCE CO LTD-REG-S 0.75000% 15-21.01.27% CHF 2 400 000 2 400 000 2337 600 0.48
SYNGENTA FINANCE LTD REG-S 1.62500% 14-01.11.24* CHF 2 000 000 2 000 000 1980 000 0.40
SYNGENTA FINANCE LTD REG-S 2.12500% 14-01.11.29* CHF 1500 000 1500 000 1479 750 0.30
UBS GROUP AG-REG-S 0.87500% 19-30.01.25* CHF 1,000 000 1,000 000
ZURICH INSURANCE CO LTD-REG-S 0.10000% 20-27.08.32* CHF 2 500 000 2 500 000 2 137 500 0.44
TOTAL CHF 25 445 330 5.20
Total Medium term notes, fixed rate 25 445 330 5.20
Medium term notes, zero coupon
CHF
SWISS LIFE HOLDING AG-REG-S 0.00000% 19-06.06.25* CHF 2 300 000 2 300 000 2236 750 0.46
ZURICH INSURANCE CO LTD-REG-5 0.00000% 21-26.08.31* CHF 600 000 600 000 518 100 0.11
TOTAL CHF 2 754 850 0.56
Total Medium term notes, zero coupon 2 754 850 0.56
Bonds, fixed rate
CHF
ABB LTD 1.97750% 23-22.09.28* CHF 1250 000 1250 000 1259375 0.26
ABB LTD-REG-S 0.30000% 19-06.08.24* CHF 750 000 750 000
ABB LTD-REG-S 1.00000% 19-07.05.29* CHF 1855 000 500 000 1355000 1297 413 0.27
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.40000% 17-20.09.27*  CHF 3500 000 3500 000 3293 500 0.67
AEROPORT INTERNATIONAL DE GENEVE-REG-S 2.20000% 22-22.09.26*  CHF 400 000 400 000 403 400 0.08
ALLREAL HOLDING AG 0.62500% 16-10.05.24* CHF 2 755 000 2 030 000 4785 000
ALLREAL HOLDING AG-REG-S 1.37500% 15-31.03.25* CHF 1650 000 1650 000 1628 550 0.33
ALLREAL HOLDING AG-REG-S 0.87500% 17-30.03.27* CHF 1750 000 1750 000 1672 125 0.34
ALLREAL HOLDING AG-REG-S 0.75000% 17-19.06.26* CHF 2 000 000 2 000 000 1925000 0.39
ALLREAL HOLDING AG-REG-S 0.70000% 20-22.09.28* CHF 500 000 2 000 000 2 500 000 2 320 000 0.47
ALLREAL HOLDING AG-REG-S 0.60000% 21-15.07.30* CHF 1750 000 1750 000 1564 500 0.32
ALPIQ HOLDING AG-REG-S 2.62500% 14-29.07.24* CHF 430 000 430 000
AMAG LEASING AG 0.17500% 21-16.06.25* CHF 1150 000 1,000 000 2 150 000 2 069 375 0.42
AMAG LEASING AG 2.62500% 23-26.05.26* CHF 500 000 500 000 501 000 0.10
AMAG LEASING AG-REG-5 0.87500% 17-25.10.24* CHF 2 050 000 2 050 000 2013100 0.41
AMAG LEASING AG-REG-S 0.12500% 20-12.02.24* CHF 1200 000 1200 000
AMAG LEASING AG-REG-5 0.21000% 21-27.06.24* CHF 1.000 000 1.000 000 985 000 0.20
AMAG LEASING AG-REG-S 0.52500% 21-27.10.26* CHF 1400 000 1400 000 1330 000 0.27
AXPO HOLDING AG 1.75000% 16-29.05.24* CHF 2 800 000 620 000 3420 000 3415896 0.70
AXPO HOLDING AG-REG-S 3.12500% 10-26.02.25* CHF 4000 000 330 000 4330 000 4366 805 0.89
BALOISE HOLDING AG-REG-S 1.12500% 14-19.12.24* CHF 750 000 750 000 742 650 0.15
BALOISE HOLDING-REG-S 0.25000% 20-16.12.26* CHF 1500 000 1500 000 1433 250 0.29
BALOISE HOLDING-REG-S 0.50000% 20-16.12.30* CHF 1500 000 1500 000 1347 000 0.28
BALOISE HOLDING-REG-S 0.15000% 21-17.02.31* CHF 2 500 000 2 500 000 2 181250 0.45
BANK CLER AG-REG-S 0.50000% 17-28.11.25* CHF 2 070 000 2070 000 2013075 0.41
BANK CLER AG-REG-S 0.37500% 19-26.04.27* CHF 250 000 250 000 236 875 0.05
BANK JULIUS BAER & CO AG-REG-S 0.12500% 21-27.04.28* CHF 2 000 000 2 000 000 1834 000 0.37
BANK JULIUS BAER & CO AG 2.50000% 23-06.09.30% CHF 500 000 500 000 508 000 0.10
BANQUE CANTONALE DE GENEVE-SUB 1.12500% 17-28.06.27* CHF 1,000 000 1,000 000 974 500 0.20
BANQUE CANTONALE VAUDOISE 1.62500% 11-30.11.26* CHF 2 325 000 2 325 000 2314538 0.47
BANQUE CANTONALE VAUDOISE 0.40000% 16-07.04.31* CHF 850 000 850 000 759 475 0.16
BANQUE CANTONALE VAUDOISE 0.25000% 17-28.11.25% CHF 2 000 000 1390 000 3390 000 3289 995 0.67
BANQUE CANTONALE VAUDOISE-REG-S 0.20000% 21-22.12.33* CHF 1.000 000 1,000 000 828 500 0.17
BELL FOOD GROUP AG -REG-S 0.62500% 16-24.03.25* CHF 4250 000 4250 000 4148 000 0.85
BELL FOOD GROUP AG-REG-5 0.37500% 18-01.02.24* CHF 1110000 1110000
BELL FOOD GROUP AG-REG-S 0.75000% 18-01.02.28* CHF 1500 000 1500 000 1410 000 0.29
BELL FOOD GROUP AG-REG-5 1.55000% 22-16.05.29* CHF 500 000 500 000 477 250 0.10
BERNER KANTONALBANK AG 0.75000% 15-14.07.25% CHF 3295 000 3295 000 3242 280 0.66
BERNER KANTONALBANK AG-REG-S 0.40000% 18-03.05.27* CHF 1,000 000 1.000 000 955 500 0.20
BERNER KANTONALBANK AG-REG-S 0.10000% 19-30.09.39* CHF 270 000 270 000 199 800 0.04
BKW AG-REG-S 0.75000% 18-15.10.25* CHF 550 000 550 000 537 900 0.11
BKW FMB ENERGIE AG-REG-S 2.50000% 10-15.10.30* CHF 4600 000 3040 000 7 640 000 7777 520 1.59
BOBST GROUP SA-REG-S 1.12500% 18-27.09.24* CHF 550 000 550 000 542 410 0.11
BOBST GROUP SA-REG-S 0.50000% 20-17.02.26* CHF 1705 000 1705 000 1635 095 0.33
BUCHER INDUSTRIES AG-REG-5 1.37500% 14-02.10.24* CHF 2 000 000 2 000 000 1984 000 0.41
BUEHLER HOLDING AG-REG-S 0.60000% 17-21.12.26* CHF 2 460 000 2 460 000 2354 220 0.48
CEMBRA MONEY BANK AG-REG-S 0.37500% 17-27.06.25* CHF 800 000 800 000 779 200 0.16
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
CEMBRA MONEY BANK AG-REG-S 0.25000% 17-23.05.24* CHF 2100 000 2 100 000
CEMBRA MONEY BANK AG-REG-S 0.28500% 19-19.08.27* CHF 1385 000 1385 000 1294 975 0.26
CEMBRA MONEY BANK AG-REG-S 0.15250% 19-14.10.26* CHF 1100 000 1100 000 1043 350 021
CEMBRA MONEY BANK AG 2.53850% 23-05.04.29* CHF 2500 000 2500 000 2530 000 0.52
CEMBRA MONEY BANK LTD-REG-S 0.87500% 18-08.06.26* CHF 2 500 000 2 500 000 2421 250 0.49
CEMBRA MONEY BANK LTD-REG-S 0.41750% 21-15.11.28* CHF 1320 000 1320 000 1205 160 0.25
CHOCOLADEFABRIKEN LINDT & SPRUENG-REG-S 0.01000% 20-06.10.28*  CHF 3 000 000 3 000 000 2 745 000 0.56
CHOCOLADEFABRIKEN LINDT & SPRUENG-REG-S 0.25000% 20-06.10.32%  CHF 3000 000 3 000 000 2578 500 0.53
COOP-GRUPPE GENOSSENSCHAFT-REG-S 0.87500% 15-31.07.24* CHF 2 200 000 2200 000
COOP-GRUPPE GENOSSENSCHAFT 0.50000% 16-19.05.26* CHF 4575 000 4575 000 4398863 0.90
COOP-GRUPPE GENOSSENSCHAFT-REG-S 0.75000% 18-06.06.25* CHF 4200 000 4200 000 4107 600 0.84
COOP-GRUPPE GENOSSENSCHAFT-REG-S 0.50000% 17-29.09.27* CHF 2500 000 2500 000 2 345 000 0.48
DAETWYLER HOLDING AG-REG-S 0.62500% 18-30.05.24* CHF 800 000 800 000
DORMAKABA FINANCE AG-REG-S 1.00000% 17-13.10.25* CHF 4050 000 4050 000 3954 825 0.81
DORMAKABA FINANCE AG-REG-S 3.75000% 22-14.10.27* CHF 1.000 000 1.000 000 1033 500 021
EMISSIONS- UND FINANZ AG-REG-S 0.37500% 21-06.05.26* CHF 770 000 770 000 733 425 0.15
EMISSIONS- UND FINANZ AG-REG-S 2.65000% 23-06.06.28* CHF 1250 000 1250 000 1250 000 0.26
EMMI FINANZ AG-REG-S 0.50000% 17-21.06.29* CHF 850 000 850 000 788 375 0.16
ENERGIEFINANZIERUNGS AG-REG-S 3.45000% 23-06.07.28* CHF 1250 000 1250 000 1275 625 0.26
FCA CAPITAL SUISSE SA-REG-S 0.05190% 21-20.12.24* CHF 1350 000 1350 000 1311525 0.27
FERRING HOLDING SA-REG-S 1.05000% 20-09.07.25* CHF 2 500 000 2 500 000 2433 750 0.50
FERRING HOLDING SA-REG-S 3.25000% 23-21.04.31* CHF 1500 000 1500 000 1518750 0.31
FERRING HOLDING SA-REG-S 3.25000% 23-21.04.31* CHF 500 000 500 000
FIRMENICH INTERNATIONAL SA-REG-S 1.00000% 20-19.12.23* CHF 2 000 000 2000 000
FLUGHAFEN ZUERICH AG-REG-S 0.20000% 20-26.02.35* CHF 2 000 000 2 000 000 1596 000 033
FLUGHAFEN ZURICH AG-REG-S 0.62500% 17-24.05.29* CHF 5300 000 660 000 5960 000 5548 760 113
GALENICA AG-REG-S 2.35000% 23-08.11.29* CHF 750 000 750 000 758 250 0.15
GALENICA SANTE LTD-REG-S 1.00000% 17-15.12.26* CHF 1530 000 1530 000 1494810 0.31
GEBERIT AG 0.75000% 22-29.09.27* CHF 1300 000 1300 000 1248 650 0.26
GEBERIT AG-REG-S 0.10000% 19-17.10.24* CHF 1.000 000 1000 000
GEBERIT AG-REG-S 0.60000% 19-17.10.28* CHF 750 000 750 000 708 375 0.14
GEBERIT AG-REG-S 2.30000% 23-27.09.32* CHF 1 665 000 1665 000 1703 295 0.35
GEORG FISCHER AG-REG-S 1.05000% 18-20.04.28* CHF 2 900 000 2 900 000 2775 300 0.57
GEORG FISCHER LTD-REG-S 0.95000% 20-25.03.30* CHF 1100 000 1100 000 1.009 250 0.21
GEORGES FISCHER FINANZ AG-REG-S 0.87500% 16-12.05.26* CHF 3500 000 3 500 000 3402 000 0.70
GIVAUDAN FINANCE SA-REG-S 0.12500% 21-07.06.27* CHF 400 000 400 000 377 600 0.08
GIVAUDAN SA -REG-S 0.62500% 16-05.12.31* CHF 2 250 000 2 250 000 2 005 875 0.41
GIVAUDAN SA-REG-S 0.15000% 20-10.11.28* CHF 750 000 750 000 685 125 0.14
GIVAUDAN SA-REG-S 1.75000% 14-19.03.24* CHF 1885 000 1885 000
GRANDE DIXENCE SA-REG-S 1.12500% 17-04.07.24* CHF 7 500 000 7500 000 7 408 500 1.51
GRANDE DIXENCE SA-REG-S 0.30000% 21-31.08.28* CHF 525 000 525 000 480 375 0.10
HELVETIA SCHISCHE VERSIUNLCHFT AG REG-S 1.95000% 22-25.06.29*  CHF 375 000 375 000 377 250 0.08
HELVETIA SCHWEIZ VERSICHERUNGSGES-REG-S 1.50000% 14-28.04.25*  CHF 3820 000 3820 000 3805 484 0.78
HIAG IMMOBILIEN HOLDING AG-REG-S 0.87500% 19-08.05.24* CHF 2 050 000 2 050 000
HIAG IMMOBILIEN HOLDING AG-REG-S 0.75000% 21-30.06.28* CHF 2 500 000 2 500 000 2 285 000 0.47
HILTI AG-REG-S 0.05000% 20-02.07.25* CHF 2 000 000 2 000 000 1943 000 0.40
HILTI AG-REG-S 0.20000% 17-08.11.24* CHF 600 000 600 000
HILTI AG-REG-S 0.40000% 17-08.11.27* CHF 1000 000 1000 000 945 500 0.19
INTERSHOP HOLDING AG-REG-S 0.30000% 21-29.06.26* CHF 1990 000 1,990 000 1895 475 039
JULIUS BAER GROUP-REG-S 0.37500% 17-06.12.24* CHF 2550 000 550 000 2 000 000 1966 000 0.40
KANTONSSPITAL AARAU AG-REG-S 0.70000% 18-23.05.28* CHF 550 000 550 000 525 250 0.11
KANTONSSPITAL AARAU AG-REG-S 1.10000% 18-23.05.33* CHF 1100 000 1100 000 1003 750 0.21
KANTONSSPITAL AARAU AG-REG-S 1.65000% 22-22.05.37* CHF 1850 000 1850 000 1722350 035
KANTONSSPITAL BADEN AG-REG-S 2.55000% 23-21.06.38* CHF 735 000 735 000 759 255 0.16
KANTONSSPITAL ST GALLEN-REG-S 0.05000% 21-30.09.31* CHF 160 000 160 000 137 360 0.03
KANTONSSPITAL ST GALLEN-REG-S 0.30000% 21-30.09.36* CHF 5015000 5015 000 3944298 0.81
KANTONSSPITAL ST GALLEN-REG-S 2.50000% 23-06.09.38* CHF 250 000 250 000 258 125 0.05
KERNKRAFTWERK GOESGEN-DAENIKEN-REG-S 0.93000% 20-30.09.27*  CHF 1.000 000 1000 000 949 500 0.19
KINDERSPITAL ZUERICH-ELEONOREN-REG-S 0.75000% 16-28.07.36* CHF 1,500 000 1,500 000 1268 250 0.26
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.87500% 11-30.06.31* CHF 4230000 4230 000 4401315 0.90
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.87500% 12-27.03.42* CHF 3150 000 3150 000 3293325 0.67
KRAFTWERKE LINTH-LIMMERN AG-REG-S 3.00000% 12-27.09.52* CHF 1710 000 1710 000 1816875 0.37
KRAFTWERKE LINTH-LIMMERN AG-REG-S 3.00000% 13-02.04.48* CHF 1700 000 1700 000 1819 850 037
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.37500% 13-10.12.26* CHF 1,900 000 1,900 000 1916 150 0.39
KRAFTWERKE LINTH-LIMMERN AG-REG-S 1.25000% 14-11.09.24* CHF 1800 000 1.800 000 1784 340 0.36
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.00000% 17-11.12.23* CHF 3000 000 4000 000 5000 000 2 000 000 1999 200 0.41
KRAFTWERKE OBERHASLI AG-REG-S 1.87500% 13-21.02.25* CHF 500 000 500 000 499 050 0.10
KRAFTWERKE OBERHASLI AG 0.70000% 17-30.01.26* CHF 1.000 000 1.000 000 977 500 0.20
KRAFTWERKE OBERHASLI AG 0.12500% 21-21.02.31* CHF 565 000 565 000 490 985 0.10
KUEHNE+NAGEL INTERNATIONAL AG-REG-S 0.20000% 19-18.06.25* CHF 700 000 700 000 680 050 0.14
LAFARGEHOLCIM LTD-REG-S 1.00000% 18-11.12.24* CHF 2 500 000 2 500 000 2 470 000 0.50
LGT BANK AG-REG-S 0.62500% 15-25.11.25* CHF 3355000 3355 000 3269 448 0.67
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Quantity/ Quantity/ Market value® Quantity/
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LGT BANK AG-REG-S 0.20000% 16-12.10.26* CHF 13810 000 13810 000 1730 360 035
LGT BANK AG-REG-S 0.50000% 17-12.05.27* CHF 2500 000 2500 000 2383750 0.49
LIECHTENSTEINISCHE LANDESBANK AG-REG-S 0.12500% 19-28.05.26*  CHF 1250 000 1250 000 1193 750 0.24
LINDT & SPRUENGLI AG-REG-S 0.30000% 17-06.10.27* CHF 1.000 000 1.000 000 943 500 0.19
LONZA SWISS FINANCE AG-REG-S 2.10000% 23-12.09.29* CHF 2 500 000 2 500 000 2 475 000 0.51
LUZERNER KANTONALBANK AG-REG-S-SUB 0.87500% 21-14.05.31* CHF 2 400 000 2 400 000 2125200 0.43
LUZERNER KANTONSSPITAL-REG-S 0.62500% 18-25.09.28* CHF 650 000 650 000 612 300 0.13
MIGROS BANK AG-REG-S 2.25000% 23-26.09.28* CHF 500 000 500 000 507 000 0.10
MIGROS BANK AG-REG-S 2.50000% 23-26.09.33* CHF 465 000 465 000 475 928 0.10
MOBIMO HOLDING AG-REG-S 1.87500% 14-16.09.24* CHF 3750 000 3750 000 3730 500 0.76
MOBIMO HOLDING AG-REG-S 0.75000% 17-20.03.26* CHF 2300 000 2300 000 2218350 0.45
MOBIMO HOLDING AG-REG-S 0.87500% 18-02.10.23* CHF 750 000 750 000
MOBIMO HOLDING AG-REG-S 0.25000% 20-23.03.28* CHF 1750 000 1750 000 1610875 033
NANT DE DRANCE SA-REG-S 2.37500% 13-15.02.28* CHF 5250 000 1250 000 4,000 000 4038 000 0.83
NANT DE DRANCE SA-REG-S 1.75000% 14-18.07.24* CHF 5 035 000 3035 000 2 000 000 1991 200 0.41
NANT DE DRANCE SA-REG-S 2.00000% 16-02.02.26* CHF 3000 000 3 000 000 2 997 000 0.61
NANT DE DRANCE SA-REG-S 1.55000% 18-19.08.25* CHF 500 000 500 000 497 000 0.10
NANT DE DRANCE SA-REG-S 0.87500% 20-23.05.29* CHF 500 000 500 000 466 500 0.10
NESTLE SA 1.87500% 23-28.06.29* CHF 1250 000 1250 000 1263125 0.26
NESTLE SA 2.12500% 23-28.06.38* CHF 3250000 3250 000 3310125 0.68
NESTLE SA-REG-S 0.25000% 18-28.06.24* CHF 3 000 000 3 000 000
NESTLE SA-REG-S 0.75000% 18-28.06.28* CHF 3700 000 3700 000 3548 300 0.73
NESTLE SA-REG-S 2.50000% 22-14.07.34* CHF 4450 000 4450 000 4714775 0.96
NOVARTIS AG-REG-S 0.25000% 15-13.05.25* CHF 1300 000 1300 000 1269 450 0.26
NOVARTIS AG-REG-S 0.62500% 15-13.11.29* CHF 4 150 000 4150 000 3890 625 0.79
NOVARTIS AG-REG-S 1.05000% 15-11.05.35* CHF 4000 000 4,000 000 3642 000 0.74
OC OERLIKON CORP AG-REG-S 2.62500% 14-17.06.24* CHF 2 800 000 2 800 000 2793 000 0.57
OC OERLIKON CORP AG-REG-S 0.37500% 21-27.11.25* CHF 950 000 950 000 903 925 0.18
OC OERLIKON CORP AG-REG-5 0.80000% 21-27.11.28* CHF 1.000 000 1.000 000 885 000 0.18
OC OERLIKON CORP AG-REG-S 3.25000% 23-02.10.29* CHF 1.000 000 1.000 000 997 500 0.20
OC OERLIKON CORP INC,PFAEFF-REG-S 2.87500% 23-02.06.26* CHF 750 000 750 000 750 375 0.15
PARTNERS GROUP HOLDING AG-REG-S 0.15000% 17-07.06.24* CHF 3100 000 3100 000
PARTNERS GROUP HOLDING AG-REG-S 0.40000% 19-21.06.27* CHF 2550 000 2 550 000 2416 125 0.49
PFANDBRIEFBANK SCHWEZERISCHER HYP-REG-S 1.87500% 22-25.01.38*  CHF 500 000 500 000
PFANDBRIEFBANK SCHWZEHR HYPOTE AG-REG-S 1.87500% 23-25.01.38* CHF 500 000 500 000
PRIMEO HOLDING AG 0.10000% 21-28.09.29* CHF 780 000 780 000 701610 0.14
PSP SWISS PROPERTY AG-REG-S 1.00000% 15-06.02.25* CHF 2300 000 2300 000 2269 870 0.46
PSP SWISS PROPERTY AG-REG-S 0.37500% 16-29.04.26* CHF 1300 000 1300 000 1253 200 0.26
PSP SWISS PROPERTY AG-REG-S 0.70000% 19-08.02.27* CHF 1.000 000 1.000 000 959 500 0.20
PSP SWISS PROPERTY AG-REG-S 0.20000% 21-04.02.31* CHF 1.000 000 1000 000 863 000 0.18
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 2.62500% 11-04.02.26* CHF 1870 000 1870 000 1905 530 039
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.30000% 16-22.04.25* CHF 4000 000 4,000 000 3 906 000 0.80
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.75000% 16-22.04.31* CHF 900 000 900 000 811800 0.17
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.35000% 18-16.02.24*  CHF 4000 000 4000 000
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.18250% 20-11.11.25%  CHF 400 000 400 000 387 400 0.08
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.50000% 20-11.11.28*  CHF 800 000 800 000 734000 0.15
ROCHE KAPITALMARKT AG-REG-S 0.10000% 17-23.09.24* CHF 8 430 000 8 430 000
ROCHE KAPITALMARKT AG-REG-S 0.45000% 17-23.03.29* CHF 4000 000 4,000 000 3750 000 0.77
ROCHE KAPITALMARKT AG-REG-S 0.25000% 18-24.09.25* CHF 1.000 000 1.000 000 972 500 0.20
ROCHE KAPITALMARKT AG-REG-S 0.75000% 18-24.09.30* CHF 3300 000 3300 000 3088 800 0.63
ROCHE KAPITALMARKT AG-REG-S 0.75000% 22-25.02.31* CHF 4000 000 4000 000 3724000 0.76
ROCHE KAPITALMARKT AG-REG-S 1.00000% 22-25.02.37* CHF 1500 000 1500 000 1326 000 0.27
SANDOZ GROUP AG-REG-S 2.12500% 23-17.11.26* CHF 1,640 000 1,640 000 1644 854 0.34
SCHWEIZER VERBAND DER RAIFFEISENBANKEN 0.40500% 21-28.09.29%  CHF 500 000 500 000 450 000 0.09
SEE-SPITAL-REG-S 1.25000% 18-03.07.26* CHF 2 000 000 2 000 000 1930 000 039
SGS SA 0.25000% 15-08.05.23* CHF 5000 5000
SGS SA-REG-S 0.55000% 17-03.03.26* CHF 2750 000 2 750 000 2663 375 0.54
SGS SA-REG-S 0.87500% 15-08.05.30* CHF 2 650 000 2 650 000 2472 450 0.51
SGS SA-REG-S 0.95000% 20-06.11.26* CHF 1725 000 1725 000 1674975 0.34
SGS SA-REG-S 1.70000% 22-05.09.29* CHF 1500 000 1500 000 1477 500 0.30
SGS SA-REG-S 1.75000% 14-27.02.24* CHF 2 995 000 1.000 000 3 995 000
SIEGFRIED HOLDING AG-REG-S 0.20000% 21-15.06.26* CHF 2 000 000 2 000 000 1901720 0.39
SIKA AG-REG-S 0.62500% 18-12.07.24* CHF 2 000 000 2 000 000
SIKA AG-REG-S 1.12500% 18-12.07.28* CHF 3340 000 3340 000 3249 820 0.66
SIX GROUP AG-REG-S 0.20000% 21-28.09.29% CHF 320 000 320 000 290 080 0.06
SIX GROUP AG-REG-S 0.12500% 21-27.11.26* CHF 1.000 000 1000 000 946 000 0.19
SONOVA HOLDING AG-REG-S 0.40000% 19-11.10.34* CHF 1.000 000 1.000 000 850 000 0.17
SONOVA HOLDING AG-REG-S 0.75000% 20-06.10.28* CHF 6220 000 220 000 6 000 000 5673 000 1.16
SONOVA HOLDING AG-REG-S 1.05000% 22-19.02.29% CHF 620 000 620 000 590 550 0.12
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SONOVA HOLDING AG-REG-S 1.40000% 22-19.02.32* CHF 1305 000 1305 000 1228 005 0.25
ST GALLER KANTONALBANK-REG-S-SUB 1.00000% 17-30.11.27* CHF 1080 000 1080 000 1043 280 0.21
STADLER RAIL AG-REG-S 0.37500% 19-20.11.26* CHF 4900 000 4900 000 4689 300 0.96
STIFTUNG KANTONSSPITAL GRAUBUENDE-REG-S 0.15000% 21-08.07.30*  CHF 750 000 750 000 670 125 0.14
STRAUMANN HOLDING AG-REG-S 0.55000% 20-03.10.25* CHF 1,000 000 1,000 000 976 500 0.20
SULZER AG 0.87500% 16-10.07.26* CHF 800 000 800 000 774 400 0.16
SULZER AG-REG-S 1.30000% 18-06.07.23% CHF 3500 000 3500 000
SULZER AG-REG-S 1.60000% 18-22.10.24* CHF 1550 000 1550 000 1519 000 0.31
SWISS PRIME SITE FINANCE AG-REG-S 2.00000% 14-10.12.24* CHF 2 250 000 2 250 000 2242575 0.46
SWISS PRIME SITE FINANCE AG-REG-S 0.82500% 17-11.05.26* CHF 2 050 000 2 050 000 1987 475 0.41
SWISS PRIME SITE FINANCE AG-REG-S 1.00000% 18-16.07.24* CHF 1,000 000 1.000 000
SWISS PRIME SITE FINANCE AG-REG-S 1.25000% 19-02.04.27* CHF 7 250 000 2 250 000 5 000 000 4 862 500 0.99
SWISS PRIME SITE FINANCE AG-REG-S 0.37500% 19-30.09.31* CHF 2 000 000 2 000 000 1695 000 0.35
SWISS PRIME SITE FINANCE AG-REG-S 0.65000% 20-18.12.29* CHF 2 185 000 2 185 000 1969 778 0.40
SWISS PRIME SITE FINANCE AG-REG-S 0.37500% 21-11.02.28* CHF 500 000 500 000 461 000 0.09
SWISS REINSURANCE CO LTD-REG-S 1.00000% 14-17.09.24* CHF 2 180 000 2 180 000
SWISSCOM AG-REG-S 0.37500%16-31.03.28* CHF 1900 000 1900 000 1795 500 0.37
SWISSCOM AG-REG-S 0.12500% 16-15.09.32* CHF 5 455 000 3 455 000 2 000 000 1713 000 0.35
SWISSCOM AG-REG-S 0.37500% 16-15.12.27* CHF 2 200 000 2 200 000 2 088 900 0.43
SWISSCOM AG-REG-S 0.37500% 17-31.05.27* CHF 4800 000 2 800 000 2 000 000 1912 000 0.39
SWISSCOM AG-REG-S 0.75000% 17-24.11.33* CHF 1665 000 1665 000 1492 673 0.30
SWISSCOM AG-REG-S 0.50000% 19-15.03.29* CHF 2 500 000 500 000 2 000 000 1873 000 0.38
SWISSCOM AG-REG-S 0.75000% 18-12.10.28* CHF 100 000 100 000 95 550 0.02
SWISSCOM AG-REG-S 0.25000% 21-18.05.33* CHF 785 000 785 000 672 745 0.14
SWISSCOM AG-REG-S 1.50000% 14-14.07.26* CHF 2 500 000 2 500 000 2 491250 0.51
SWISSCOM AG-REG-S 1.50000% 14-28.09.29* CHF 1500 000 1500 000 1474 500 0.30
SWISSCOM AG-REG-S 1.00000% 15-17.04.35* CHF 3750 000 3750 000 3391875 0.69
SWISSGRID AG-REG-S 0.62500% 15-25.02.30* CHF 1.000 000 1,000 000 924 500 0.19
SWISSGRID AG-REG-S 0.20000% 20-30.06.32* CHF 2 800 000 1,000 000 1800 000 1553 400 0.32
SWISSGRID AG-REG-S 0.15000% 20-30.06.34* CHF 1,000 000 1,000 000 811 000 0.17
SWISSGRID AG-REG-S 0.12500% 20-30.06.36* CHF 1125 000 1125 000 864 563 0.18
SWISSGRID AG-REG-S 0.20000% 21-29.06.40* CHF 3000 000 3 000 000 2 143 500 0.44
SYNGENTA FINANCE AG-REG-S 0.12500% 20-09.12.22* CHF 850 000 850 000
SYNGENTA FINANCE AG-REG-S 0.70000% 20-09.12.26* CHF 1750 000 1750 000 1666 875 0.34
SYNGENTA FINANCE AG-REG-S 1.25000% 20-16.10.23* CHF 2 250 000 2 250 000
SYNGENTA FINANCE AG-REG-S 0.62500% 21-30.08.24* CHF 750 000 750 000 738 750 0.15
UBS GROUP AG 0.37500% 21-24.08.29* CHF 6 000 000 6 000 000 5 355 000 1.09
UBS GROUP AG-REG-S 1.25000% 16-23.02.26* CHF 2 000 000 2 000 000 1965 000 0.40
UNION BANCAIRE PRIVEE UBP SA-REG-S 0.20000% 21-15.12.26* CHF 2 000 000 2 000 000 1891 000 0.39
VISECA PAYMENT SERVICES AG 2.25000% 23-27.10.26* CHF 1500 000 1500 000 1515 000 0.31
VP BANK AG-REG-S 0.60000% 19-29.11.29* CHF 1400 000 1400 000 1260 700 0.26
VP BANK AG-REG-S 0.87500% 15-07.10.24* CHF 750 000 750 000
ZUG ESTATES HOLDING AG-REG-S 0.10000% 19-02.10.25* CHF 350 000 350 000 337 050 0.07
ZUG ESTATES HOLDING AG-REG-S 0.75000% 22-17.04.29* CHF 615 000 615 000 568 260 0.12
ZURICH INSURANCE CO-REG-S 1.50000% 14-22.07.26* CHF 1750 000 1750 000 1745 625 0.36
ZURICH INSURANCE CO-REG-S 0.50000% 18-18.12.24* CHF 3500 000 3 500 000
ZURICH INSURANCE CO-REG-S 1.00000% 18-30.10.28* CHF 1600 000 1600 000 1560 000 0.32
TOTAL CHF 374795 117 76.58
Total Bonds, fixed rate 374795 117 76.58
Bonds, zero coupon
CHF
BALOISE HOLDING AG-REG-S 0.00000% 19-25.09.26* CHF 1800 000 1800 000 1713 600 0.35
KANTONSSPITAL WINTERTHUR-REG-S 0.00000% 21-30.09.25* CHF 250 000 250 000 240 500 0.05
LIECHTENSTEINISCHE LANDESBANK AG-REG-S 0.00000% 19-27.09.29* CHF 1350 000 1350 000 1200 825 0.25
PSP SWISS PROPERTY AG-REG-S 0.00000% 19-06.02.30* CHF 2 350 000 2 350 000 2 050 375 0.42
SONOVA HOLDING AG-REG-S 0.00000% 19-11.10.29* CHF 1,000 000 1,000 000 900 000 0.18
SWISSCOM AG-REG-S 0.00000% 19-30.08.44* CHF 700 000 700 000 459 550 0.09
SWISSGRID AG-REG-S 0.00000% 20-30.06.28* CHF 1700 000 1700 000 1563 150 0.32
TOTAL CHF 8 128 000 1.66
Total Bonds, zero coupon 8 128 000 1.66
Total Securities traded on an exchange 479 832 249 98.04
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Total securities and similar instruments 479 832 249 98.04
(thereof in lending 0.00)
Bank deposits at sight 6214 639 1.27
Other assets 3364 761 0.69
Total fund assets 489 411 649 100.00
Short-term bank liabilities -4 449 224
Other liabilities -2 945
Net fund assets 484 959 480
in %
Market value as of of the total

Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 479 832 249 98.04
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 479 832 249 98.04

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 34 CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any

arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS

"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of

the net assets.

TER for the last 12 months:

UBS (CH) Institutional Fund

— Bonds CHF Inland Corporate Passive Il
Class I-A1

Class I-B

Class I-X

Class U-X

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.
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UBS (CH) Institutional Fund
— Bonds CHF Inland Medium Term

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 160 869 697.36 141 827 569.77 206 662 679.22
Class I-A1 CH0017257004
Net asset value per unit in CHF 923.68 902.68 945.12
Issue and redemption price per unit in CHF' 925.34 901.87 945.12
Number of units outstanding 19 443.8740 15 825.7950 17 131.2020
Class I-B CH0017257012
Net asset value per unit in CHF 943.90 922.22 964.19
Issue and redemption price per unit in CHF' 945.60 921.39 964.19
Number of units outstanding 22 517.6590 22 831.4240 76 256.4340
Class I-X CH0017257038
Net asset value per unit in CHF 939.07 916.09 957.43
Issue and redemption price per unit in CHF' 940.76 915.27 957.43

Number of units outstanding

129 548.4770

116 240.0040

122 145.7770

! see Supplementary information

Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 2.7% -4.4% -0.4%
Class I-B CHF 2.9% -4.2% -0.2%
Class I-X CHF 3.0% -4.1% -0.2%
Benchmark:
SBI® Domestic AAA-BBB 1-5 years (TR) CHF 1.8% -4.1% -0.7%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
Switzerland 90.37
Italy 3.52
United States of America 0.45
Liechtenstein 0.29
TOTAL 94.63

There may be differences in the way the percentages mentioned above are

rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
— at sight 8033 101.64 10 999 569.72
Securities
— Bonds, convertible bonds, warrant bonds and other debt securities and rights 157 924 100.06 130472 229.14
Derivative financial instruments -97 999.40 101 098.80
Other assets 1038 630.13 503 886.60
TOTAL fund assets 166 897 832.43 142 076 784.26
Loans -6 022 982.13 -245131.25
Other liabilities -5152.94 -4 083.24
Net fund assets 160 869 697.36 141 827 569.77

Statement of income
1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 12 115.36 0.00
Negative interest -5418.50 -10505.28
Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights 1173 838.24 939 657.59
Offset payments from securities lending 94 899.59 19932.70
Income from securities lending 14 879.42 10 145.08
Purchase of current net income on issue of units 95 829.13 89377.79
TOTAL income 1386 143.24 1048 607.88
Expenses

Interest payable -2272.57 -3204.98
Audit expenses -13284.80 -13 284.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -43 149.56 -40 200.38
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -12342.82 -25200.88
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Other expenses -2 863.39 -214.10
Payment of current net income on redemption of units -81274.71 -140 567.61
TOTAL expenses -155 187.85 -222 672.75
Net income 1230 955.39 825 935.13
Realized capital gains and losses’ -1 569 509.51 -1670524.35
Realized result -338 554.12 -844 589.22
Unrealized capital gains and losses 4492 325.50 -6 168 207.62
TOTAL result 4 153 771.38 -7 012 796.84
! Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 1230955.39 825935.13
Available for distribution 1230 955.39 825 935.13
Less federal withholding tax -430 834.39 -289 077.30
Net income retained for reinvestment -800 121.00 -536 857.83
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 141 827 569.77 206 662 679.22
Paid federal withholding tax -303 891.52 -431 455.68
Balance of unit movements 15192 247.73 -57 390 856.93
Total result 4153771.38 -7012 796.84

Net fund assets at the end of the reporting period

160 869 697.36

141 827 569.77

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 15 825.7950 17 131.2020
Units issued 7 256.0790 1780.5420
Units redeemed -3 638.0000 -3085.9490
Situation at the end of the period 19 443.8740 15 825.7950
Difference between units issued and units redeemed 3618.0790 -1305.4070
Class I-B Number Number
Situation at the beginning of the financial year 22 831.4240 76 256.4340
Units issued 5 186.2350 6 669.2640
Units redeemed -5 500.0000 -60 094.2740
Situation at the end of the period 22 517.6590 22 831.4240
Difference between units issued and units redeemed -313.7650 -53425.0100
Class I-X Number Number
Situation at the beginning of the financial year 116 240.0040 122 145.7770
Units issued 22 865.8520 33 655.6030
Units redeemed -9 557.3790 -39 561.3760
Situation at the end of the period 129 548.4770 116 240.0040
Difference between units issued and units redeemed 13 308.4730 -5905.7730
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 4.873
Less federal withholding tax CHF -1.706
Net accumulation per unit CHF 3.167
Class I-B

Reinvestment on 1.2.2024

Gross accumulation CHF 7.087
Less federal withholding tax CHF -2.481
Net accumulation per unit CHF 4.606
Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 7.538
Less federal withholding tax CHF -2.639
Net accumulation per unit CHF 4.899
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Asset Backed Securities, fixed rate
CHF
AUTO LEASE-NOW 2023-1 AG-REG-S STEP-UP/DOWN 23-23.02.32* CHF 3575 000 3575 000 3603 924 2.16
AUTO LEASE-NOW 2023-2 AG-REG-S STEP-UP/DOWN 23-22.02.33* CHF 400 000 400 000 404 859 0.24
FIRST SWISS MOBILITY-REG-S STEP-UP 20-22.11.29* CHF 500 000 500 000 499 440 0.30
FIRST SWISS MOBILITY-REG-S STEP-UP/DOWN 22-16.12.31* CHF 1465 000 1465 000 1468416 0.88
FIRST SWISS MOBILITY-REG-S STEP-UP/DOWN 23-15.05.32* CHF 640 000 640 000 643 338 0.39
SWISS CREDIT CARD ISSUANCE-REG-S 2.91500% 23-15.06.28* CHF 600 000 600 000 606 436 0.36
SWISSCARD AECS GMBH-REG-S 0.35000% 21-15.06.26* CHF 505 000 505 000 498 297 0.30
SWISSCARD AECS GMBH-REG-S 1.07250% 22-15.06.27* CHF 500 000 500 000 489 460 0.29
TOTAL CHF 8214 171 4.92
Total Asset Backed Securities, fixed rate 8214 171 4.92
Notes, fixed rate
CHF
AKEB AG FUER KERNENERGIE BETEILIG-REG-S 1.45000% 20-23.07.27* CHF 680 000 680 000 652 800 0.39
ALPIQ HOLDING AG-REG-S 1.62500% 22-30.05.25* CHF 600 000 600 000 589 200 0.35
AMAG LEASING AG-REG-S 2.80250% 23-10.09.25* CHF 1.000 000 1.000 000 1002 000 0.60
AXPO HOLDING AG-REG-S 2.50000% 22-15.03.29% CHF 250 000 250 000 249 750 0.15 100 000
AXPO HOLDING AG-REG-S 2.50000% 23-22.09.26* CHF 500 000 500 000 501 000 0.30
CEMBRA MONEY BANK AG-REG-S 2.41130% 23-08.08.29% CHF 150 000 150 000 150 525 0.09
CEMBRA MONEY BANK LTD-REG-S 2.66500% 23-28.06.30* CHF 100 000 100 000 101 600 0.06
HIAG IMMOBILIEN HOLDING AG 1.77000% 22-30.10.26* CHF 1,000 000 1,000 000 974 000 0.58 765 000
HIAG IMMOBILIEN HOLDING AG-REG-S 3.13000% 23-16.02.29* CHF 400 000 400 000 406 600 0.24
INVESTIS HOLDING SA-REG-S 0.05000% 19-09.10.23* CHF 2 000 000 2 000 000
INVESTIS HOLDING SA-REG-S 0.25000% 21-14.02.25* CHF 1.000 000 1.000 000 968 800 0.58
PFANDBRIEFBK SCHZ HYPO INST-REG-S 0.37500% 18-10.07.28* CHF 2 500 000 2 500 000 2 366 000 1.42 1200 000
PFANDBRIEFZENTRALE DER SCHWEIZE-REG-S 1.70000% 23-24.07.28* CHF 450 000 450 000 452 745 0.27 450 000
SWISS LIFE HOLDING AG-REG-S 2.25880% 23-26.07.28* CHF 305 000 305 000 311100 0.19 180 000
SWISSCOM AG-REG-S 1.75000% 12-10.07.24* CHF 1750 000 1750 000
TECAN GROUP AG-REG-S 0.05000% 21-06.10.25% CHF 175 000 175 000
UBS GROUP AG-REG-S 0.43500% 21-09.11.28* CHF 200 000 200 000 182 100 0.11
VALIANT BANK AG-REG-S 0.20000% 19-29.01.27* CHF 1050 000 1050 000 999 075 0.60 200 000
ZUERCHER KANTONALBANK-REG-5-SUB 2.75000% 23-19.04.28* CHF 1500 000 1500 000 1521000 0.91
TOTAL CHF 11428 295 6.85
Total Notes, fixed rate 11428 295 6.85
Notes, zero coupon
CHF
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-31.07.25* CHF 1500 000 1500 000 1449 000 0.87
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-5 0.00000% 19-15.06.27*  CHF 5 500 000 5500 000 5204 100 3.12
TOTAL CHF 6 653 100 3.99
Total Notes, zero coupon 6 653 100 3.99
Medium term notes, fixed rate
CHF
CORNER BANCA SA 2.05000% 23-26.09.28* CHF 250 000 250 000 250 375 0.15
CREDIT AGRICOLE NEXT BANK SU SA-REG-S 1.93200% 23-23.09.30* CHF 435 000 435 000 439 785 0.26
CREDIT SUISSE GROUP AG 1.00000% 15-14.04.23* CHF 1,000 000 1000 000
CREDIT SUISSE SCHWEIZ AG-REG-S 2.45860% 23-22.11.24* CHF 2 500 000 2 500 000 2 509 750 1.50
PFANDBRIEFBANK SCHER HYPOTHEE AG-REG-S 2.12500% 22-01.12.28%  CHF 5000 000 5000 000
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.25000% 17-12.10.27* CHF 5000 000 5000 000 4754 000 2.85 720 000
SITEX PROPERTIES AG 0.37500% 20-17.06.25* CHF 500 000 500 000 487 750 0.29
UBS GROUP AG-REG-S 0.87500% 19-30.01.25* CHF 1400 000 1400 000 1388 380 0.83
TOTAL CHF 9 830 040 5.89
Total Medium term notes, fixed rate 9 830 040 5.89
UBS (CH) Institutional Fund — Bonds CHF Inland Medium Term  Annual Report as of 31 October 2023 90



Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
Medium term notes, zero coupon
CHF
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-17.12.24* CHF 1 630 000 1 630 000 1594 466 0.96
TOTAL CHF 1594 466 0.96
Total Medium term notes, zero coupon 1594 466 0.96
Bonds, fixed rate
CHF
AARGAUISCHE KANTONALBANK-REG-S 0.06000% 16-01.07.25* CHF 2 500 000 2 500 000 2431250 1.46
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.40000% 17-20.09.27*  CHF 1.000 000 1.000 000 941 000 0.56
AEROPORT INTERNATIONAL DE GENEVE-REG-S 2.20000% 22-22.09.26*  CHF 200 000 200 000 201 700 0.12
ALLREAL HOLDING AG-REG-S 1.37500% 15-31.03.25* CHF 380 000 380 000 375 060 0.22
AMAG LEASING AG 0.17500% 21-16.06.25* CHF 1780 000 1780 000 1713250 1.03
AMAG LEASING AG-REG-S 0.50000% 19-12.11.25* CHF 1.000 000 1000 000
AMAG LEASING AG-REG-S 0.12500% 20-12.02.24* CHF 1.000 000 1000 000 992 600 0.59
AMAG LEASING AG-REG-S 0.52500% 21-27.10.26* CHF 230 000 230 000 218 500 0.13
BANQUE CANTONALE DU JURA-REG-S 0.62500% 15-04.03.25* CHF 200 000 200 000 196 560 0.12
BANQUE CANTONALE NEUCHATELOISE-REG-S 0.50000% 17-30.09.27%  CHF 2780 000 2780 000 2652 120 1.59
BANQUE CANTONALE NEUCHATELOISE 2.05000% 23-24.05.28* CHF 500 000 500 000 506 250 0.30
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.01000% 22-28.07.26* CHF 1.000 000 1.000 000 957 000 0.57
BOBST GROUP SA-REG-S 1.12500% 18-27.09.24* CHF 300 000 300 000 295 860 0.18
BOBST GROUP SA-REG-S 0.50000% 20-17.02.26* CHF 400 000 400 000 383 600 0.23 400 000
CA AUTO FINANCE SUISSE SA-REG-S 2.90250% 23-20.07.26* CHF 1.000 000 1.000 000 1012 500 0.61
CEMBRA MONEY BANK AG-REG-S 0.37500% 17-27.06.25* CHF 650 000 650 000 633 100 0.38 650 000
CEMBRA MONEY BANK AG-REG-S 0.15250% 19-14.10.26* CHF 2 000 000 2 000 000 1897 000 1.14 1580 000
CEMBRA MONEY BANK AG 2.53850% 23-05.04.29* CHF 200 000 200 000 202 400 0.12
CORNER BANCA SA 3.00000% 23-14.07.25* CHF 750 000 750 000 758 250 0.45
CREDIT SUISSE SCHWEIZ AG-REG-S 1.87500% 22-29.06.26* CHF 1.000 000 1.000 000 1000 500 0.60
EMISSIONS- UND FINANZ AG 0.87500% 18-18.10.23* CHF 1195 000 1195 000
EMISSIONS- UND FINANZ AG-REG-S 0.37500% 21-06.05.26* CHF 880 000 880 000 838 200 0.50
EMISSIONS- UND FINANZ AG-REG-S 2.65000% 23-06.06.28* CHF 500 000 500 000 500 000 0.30
ENERGIEFINANZIERUNGS AG-REG-S 3.45000% 23-06.07.28* CHF 3 035 000 3 035 000 3097218 1.86
FCA CAPITAL SUISSE SA-REG-S 0.10000% 19-23.10.23* CHF 250 000 250 000
FCA CAPITAL SUISSE SA-REG-S 0.05190% 21-20.12.24* CHF 5 000 000 5000 000 4857 500 2.91
FERRING HOLDING SA-REG-S 1.05000% 20-09.07.25* CHF 1.000 000 1.000 000 973 500 0.58
FIRMENICH INTERNATIONAL SA-REG-S 1.00000% 20-19.12.23* CHF 1400 000 1400 000
FLUGHAFEN ZUERICH AG-REG-S 0.70000% 20-22.05.24* CHF 320 000 320 000
FREIBURGER KANTONALBANK 0.55000% 15-03.02.25* CHF 5 000 000 5 000 000
FREIBURGER KANTONALBANK 0.20000% 18-20.02.26* CHF 3000 000 3 000 000 2 898 000 1.74
GLARNER KANTONALBANK-REG-S 0.15000% 17-26.09.25* CHF 100 000 100 000 97 050 0.06
GLARNER KANTONALBANK 1.95000% 23-09.05.28* CHF 5000 000 5000 000 5077 500 3.04
HIAG IMMOBILIEN HOLDING AG-REG-S 0.87500% 19-08.05.24* CHF 2 135 000 2 135 000 2114077 127
INTERSHOP HOLDING AG 1.12500% 15-17.04.23* CHF 1.000 000 1.000 000
INTERSHOP HOLDING AG-REG-S 0.30000% 21-29.06.26* CHF 1975 000 1975 000 1881188 1.13
JULIUS BAER GROUP-REG-S 0.37500% 17-06.12.24* CHF 560 000 560 000 550 480 0.33
KERNKRAFTWERK LEIBSTADT AG-REG-S 1.50000% 18-07.08.24* CHF 2 000 000 2 000 000 1980 000 1.19
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.00000% 17-11.12.23* CHF 3200 000 3200 000
KUEHNE+NAGEL INTERNATIONAL AG-REG-S 0.20000% 19-18.06.25* CHF 170 000 170 000 165 155 0.10
LAFARGEHOLCIM LTD-REG-S 1.00000% 18-11.12.24* CHF 1.000 000 1.000 000
LIECHTENSTEINISCHE LANDESBANK AG-REG-S 0.12500% 19-28.05.26*  CHF 500 000 500 000 477 500 0.29
LUZERNER KANTONALBANK-REG-S 0.41000% 19-31.01.29* CHF 1500 000 1500 000 1403 250 0.84
MOBIMO HOLDING AG-REG-S 0.75000% 17-20.03.26* CHF 1.000 000 1.000 000 964 500 0.58 1.000 000
MOBIMO HOLDING AG-REG-S 0.87500% 18-02.10.23* CHF 1500 000 1500 000
NANT DE DRANCE SA-REG-S 1.75000% 14-18.07.24* CHF 950 000 950 000 945 820 0.57
NANT DE DRANCE SA-REG-S 2.00000% 16-02.02.26* CHF 1.000 000 1.000 000 999 000 0.60
NESTLE SA 1.87500% 23-28.06.29* CHF 750 000 750 000 757 875 0.45 750 000
OC OERLIKON CORP AG-REG-S 0.37500% 21-27.11.25* CHF 240 000 240 000 228 360 0.14
OC OERLIKON CORP INC,PFAEFF-REG-S 2.87500% 23-02.06.26* CHF 500 000 500 000 500 250 0.30
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 2.12500% 10-01.12.28*  CHF 5000 000 5000 000 5135000 3.08
PFANDBRIEFBANK SCHWEZ HYPOTHE AG-REG-S 1.75000% 23-22.03.29%  CHF 1.000 000 1.000 000 1008 830 0.60
PFANDBRIEFBANK SCHWR HYP-REG-S 1.75000% 23-22.03.29* CHF 11500 000 11,500 000 11593 150 6.95 2 200 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 14-15.12.25%  CHF 2 000 000 2 000 000 1997 200 1.20
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 14-19.03.25*  CHF 3000 000 3 000 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 15-24.01.25%  CHF 3 000 000 3 000 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 17-27.04.26*  CHF 165 000 165 000 159 836 0.10
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 18-17.11.25%  CHF 800 000 800 000 778 320 0.47
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 21-15.11.28*  CHF 1500 000 1500 000 1394 700 0.84
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.87500% 23-15.01.31%  CHF 1500 000 1500 000 1520 400 0.91
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.00000% 14-22.09.28*  CHF 1500 000 1500 000 1459 650 0.87
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.12500% 15-25.02.26* CHF 1,000 000 1,000 000 967 700 0.58
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 16-02.12.24*  CHF 1250 000 1250 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.01000% 17-05.02.24*  CHF 3 960 000 3960 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.25000% 17-26.05.27*  CHF 1500 000 1500 000 1433 400 0.86
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 18-31.10.24*  CHF 3 000 000 3 000 000
PFANDBRIEFZENTR SCHZ KANTLBKEN-REG-S 0.50000% 18-19.05.28% CHF 1500 000 1500 000 1430 550 0.86
PFNBRFZNRLE SCHWIZIN KNTNLBNKN AG-REG-S 1.50000% 22-17.12.29*  CHF 2 000 000 2 000 000 1985 600 1.19
PSP SWISS PROPERTY AG-REG-S 0.50000% 16-16.02.24* CHF 3000 000 3000 000
PSP SWISS PROPERTY AG-REG-S 0.37500% 16-29.04.26* CHF 605 000 605 000 583 220 0.35
PSP SWISS PROPERTY AG-REG-S 0.70000% 19-08.02.27% CHF 440 000 440 000 422180 0.25
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.35000% 18-16.02.24*  CHF 1,000 000 1.000 000
SANDOZ GROUP AG-REG-S 2.12500% 23-17.11.26* CHF 490 000 490 000 491 450 0.29
SCHWYZER KANTONALBANK-REG-S 0.25000% 15-04.03.27* CHF 500 000 500 000 477 750 0.29
SCHWYZER KANTONALBANK 0.25000% 16-19.02.26% CHF 1,000 000 1,000 000 967 000 0.58
SEE-SPITAL-REG-S 1.25000% 18-03.07.26* CHF 1235 000 1235 000 1191775 0.71
SGS SA-REG-S 1.25000% 22-05.09.25* CHF 200 000 200 000
SPITAL MAENNEDORF AG-REG-S 0.95000% 18-12.12.23* CHF 1100 000 1100 000 1096 920 0.66
ST GALLER KANTONALBANK-REG-S 0.50000% 15-24.06.25* CHF 4000 000 4000 000 3918 000 2.35
STRAUMANN HOLDING AG-REG-S 0.55000% 20-03.10.25* CHF 860 000 860 000 839 790 0.50
SULZER AG-REG-S 1.30000% 18-06.07.23% CHF 2 550 000 2 550 000
SULZER AG-REG-S 1.60000% 18-22.10.24* CHF 600 000 600 000 588 000 0.35 390 000
SWISS PRIME SITE FINANCE AG-REG-S 2.00000% 14-10.12.24* CHF 600 000 600 000 598 020 0.36 365 000
SWISS PRIME SITE FINANCE AG-REG-S 1.00000% 18-16.07.24* CHF 400 000 400 000 396 200 0.24
SWISS PRIME SITE FINANCE AG-REG-S 1.25000% 19-02.04.27* CHF 1600 000 1600 000 1556 000 0.93
SWISSCOM AG-REG-S 0.37500% 17-31.05.27* CHF 4000 000 4000 000 3 824 000 2.29 3 735 000
SWITZERLAND-REG-S 1.50000% 13-24.07.25% CHF 1500 000 1500 000
SWITZERLAND-REG-S 4.00000% 98-08.04.28* CHF 1450 000 450 000 1.000 000 1128 000 0.68 1.000 000
SYNGENTA FINANCE AG-REG-S 1.25000% 20-16.10.23* CHF 2 000 000 2 000 000
SYNGENTA FINANCE AG-REG-S 0.62500% 21-30.08.24* CHF 750 000 750 000 738 750 0.44
THURGAUER KANTONALBANK 1.75000% 13-30.09.24* CHF 1,000 000 1,000 000
UBS SWITZERLAND AG-REG-S 1.82000% 23-18.10.26* CHF 1.000 000 1,000 000 1002 000 0.60
UNION BANCAIRE PRIVEE UBP SA-REG-S 0.20000% 21-15.12.26* CHF 1,000 000 1,000 000 945 500 0.57
VALIANT BANK AG 1.85000% 23-31.05.28* CHF 4270 000 4270 000 4284 945 2.57
VALIANT BANK AG-REG-S 0.12500% 18-23.04.24* CHF 2 500 000 2 500 000
VISECA PAYMENT SERVICES AG 2.25000% 23-27.10.26* CHF 500 000 500 000 505 000 0.30
WALLISER KANTONALBANK-REG-S 0.20000% 17-02.02.26* CHF 2 000 000 2 000 000 1934 000 1.16
WALLISER KANTONALBANK 1.80000% 23-29.08.29* CHF 1,000 000 1,000 000 1007 000 0.60
ZUERCHER KANTONALBANK-REG-S 0.05000% 16-23.11.26* CHF 950 000 950 000 905 350 0.54
ZUERCHER KANTONALBANK-REG-S 1.85000% 22-29.11.27* CHF 2 000 000 2 000 000 2017 000 1.21
ZUG ESTATES HOLDING AG-REG-S 0.10000% 19-02.10.25* CHF 1110 000 1110 000 1068 930 0.64
TOTAL CHF 112 026 038 67.12
Total Bonds, fixed rate 112 026 038 67.12
Bonds, zero coupon
CHF
AMAG LEASING AG-REG-S 0.00000% 21-18.02.25* CHF 500 000 500 000 484 850 0.29
KANTONSSPITAL WINTERTHUR-REG-S 0.00000% 21-30.09.25* CHF 250 000 250 000 240 500 0.14
LUZERNER KANTONALBANK-REG-S 0.00000% 20-07.08.28* CHF 1 465 000 1 465 000 1356 590 0.81
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 21-17.11.27*  CHF 1.000 000 1.000 000 939 700 0.56
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 19-23.06.25*  CHF 2 500 000 2 500 000
SWITZERLAND-REG-S 0.00000% 16-22.06.29* CHF 2 500 000 2 500 000 2363250 1.42 2 500 000
VALIANT BANK AG-REG-S 0.00000% 19-31.10.25* CHF 1900 000 1900 000 1831 600 1.10
VALIANT BANK AG-REG-S 0.00000% 21-20.01.26* CHF 250 000 750 000 1000 000 961 500 0.59
TOTAL CHF 8 177 990 4.91
Total Bonds, zero coupon 8 177 990 4.91
Total Securities traded on an exchange 157 924 100 94.63
Instruments similar to securities
Treasury bills, zero coupon
CHF
SWISS NATIONAL BANK BILL-REG-S 0.00000% 27.12.22-23.01.23** CHF 2 000 000 2 000 000
TOTAL CHF 0.00
Total Treasury bills, zero coupon 0.00
Total Instruments similar to securities 0.00
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Total securities and similar instruments 157 924 100 94.63
(thereof in lending 17 755 342 10.64)
Bank deposits at sight 8033102 4.81
Derivative financial instruments -97 999 -0.06
Other assets 1038 629 0.62
TOTAL fund assets 166 897 832 100.00
Short-term bank liabilities -6 022 982
Other liabilities -5 153
Net fund assets 160 869 697
in %
Market value as of of the total

Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 157 924 100 94.63
Investments valuation based on market-observed parameters -97 999 -0.06
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 157 826 101 94.57

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
** valuation based on market-observed parameters

Derivative financial instruments

CISO-FINMA Art. 23

Exposure-reducing derivatives open at the end of the period under review

Tied underlyings
in bonds/

Replacement

in % of

Instrument Nominal Currency shares in CHF value in CHF total assets
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25** 5 000 000 CHF 5 000 000 -56 269 -0.03
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 5 000 000 CHF
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25** 4000 000 CHF 4000 000 -41 730 -0.03
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 4 000 000 CHF
9 000 000 -97 999 -0.06

There may be differences in the way the figures mentioned above are rounded off.
** valuation based on market-observed parameters
Transactions in exposure-reducing derivatives during the period under review

Purchase/ Sale/
Instrument Currency Contracts Contracts
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25 CHF 5 000 000 5 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 CHF 5 000 000 5 000 000
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25 CHF 4 000 000 4 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 CHF 4000 000 4000 000
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach II:
Art. 35ff CISO-FINMA

Position amount in In % of the
CHF fund’s net asset

Gross overall exposure

to derivatives 8 835 284.25 5.49%

Net overall exposure
to derivatives - -

Commitment arising from
securities lending and - _
repurchase agreements

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
“Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Bonds CHF Inland Medium Term

Class I-A1 0.29%
Class I-B 0.07%
Class I-X 0.01%

UBS (CH) Institutional Fund — Bonds CHF Inland Medium Term

Issue and redemption price

If, on any one order day, the sum of subscriptions and redemp-
tions of units in the fund result in a net inflow or outflow, the
fund's valuation net asset value will be increased or reduced
accordingly (swinging single pricing). The maximum adjust-
ment level basically amounts to 2% of the valuation net asset
value. However, in the event of exceptional circumstances,
the fund management company may decide to temporarily
apply an adjustment by more than 2% of the prevailing net
asset value for every sub-fund and/or valuation day, if it suffi-
ciently substantiates that the adjustment is justified in view of
prevailing market conditions and in the best interests of inves-
tors. A temporary adjustment will be calculated in accordance
with the procedure set out by the fund management company.
Existing and new investors will be informed of the sufficiently
substantiated decision on the application of this temporary
measure and of its expiry by announcement in the umbrella
fund’s official medium of publication. The supervisory author-
ity will also be notified.

A modified valuation net asset value covers the incidental
costs (bid/ask spread, brokerage at standard market rates,
commissions, duties, etc.) that accrue to the fund on aver-
age from the investment of a net inflow or from the sale of

a portion of investments corresponding to the net outflow.
The valuation net asset value is adjusted upwards if net move-
ments lead to an increase in the number of units in the fund.
Conversely, the valuation net asset value is reduced if net
movements lead to a decline in the number of units. The valu-
ation net asset value calculated on the basis of swinging single
pricing is thus a modified valuation net asset value as set

out in the first sentence of this paragraph. Subscriptions and
redemptions made the same day that have an evident, direct
economic link and that therefore entail no ancillary costs for
the purchase and sale of investments are excluded from the
application of swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rate

uUsb 1 = CHF 091
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UBS (CH) Institutional Fund
— Bonds CHF Inland Passive I

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 5346 204 936.62 4641769 851.53 5167 924 570.70
Class I-B CHO0046159403
Net asset value per unit in CHF 1058.01 1028.42 1162.59
Number of units outstanding 56 611.3630 59 213.9380 57 321.8930
Class I-X CH0046159437
Net asset value per unit in CHF 1076.55 1046.29 1182.45
Number of units outstanding 4910 400.1320 4378216.6210 4314 175.7850
Performance

Currency 2022/2023 2021/2022 2020/2021

Class I-B CHF 3.2% -11.3% -2.4%
Class I-X CHF 3.2% -11.2% -2.4%
Benchmark:
SBI® Domestic AAA-BBB (TR) CHF 2.8% -10.9% -2.5%

Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.

Structure of the securities portfolio

Breakdown by risk domicile in % of total assets

Switzerland 95.53
United States of America 0.85
Liechtenstein 0.66
Supranationals 0.47
Italy 0.10
TOTAL 97.61

There may be differences in the way the percentages mentioned above are
rounded off.
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Statement of assets

31.10.2023

31.10.2022

Market values

CHF

CHF

Bank deposits

—at sight

94 118 426.38

32174177.73

Securities

— Bonds, convertible bonds, warrant bonds and other debt securities and rights

5281890 222.36

4592 132 181.69

— Units of other collective investment schemes

533491.03

512 450.11

Other assets

35231 520.27

27 964 701.96

TOTAL fund assets

5411773 660.04

4652 783 511.49

Loans -65566 515.79 -11011 500.21
Other liabilities -2 207.63 -2 159.75
Net fund assets 5346 204 936.62 4641769 851.53

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 115 593.96 0.00
Negative interest -63 573.50 -125624.10

Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights

48 074 196.81

40 436 429.91

— from units of other collective investment schemes 4580.70 5118.99
Purchase of current net income on issue of units 2 822 249.55 1131889.77
TOTAL income 50 953 047.52 41 447 814.57
Expenses
Audit expenses -16 515.80 -16 515.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -27 969.13 -29 565.96
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Other expenses -121 655.45 -73471.80
Payment of current net income on redemption of units -1 659 565.85 -940 284.79
TOTAL expenses -1 825 706.23 -1 059 838.35
Net income 49 127 341.29 40 387 976.22

Realized capital gains and losses

-27 420 872.43

-25793 088.83

Realized result

21706 468.86

14 594 887.39

Unrealized capital gains and losses

139070 285.85

-600 899 242.27

TOTAL result

160 776 754.71

-586 304 354.88
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF

CHF

Net income of the financial year

49 127 341.29

40 387 976.22

Available for distribution

49 127 341.29

40 387 976.22

Less federal withholding tax

-17 194 569.45

-14 135 791.68

Net income retained for reinvestment

-31932771.84

-26 252 184.54

Balance carried forward

0.00

0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF

CHF

Net fund assets at the beginning of the financial year

4641769 851.53

5167 924 570.70

Paid federal withholding tax

-14 550 419.17

-15 460 000.12

Balance of unit movements

558 208 749.55

75609 635.83

Total result

160 776 754.71

-586 304 354.88

Net fund assets at the end of the reporting period

5346 204 936.62

4 641769 851.53

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-B Number Number
Situation at the beginning of the financial year 59213.9380 57 321.8930
Units issued 2 596.5190 4.214.0090
Units redeemed -5199.0940 -2 321.9640
Situation at the end of the period 56 611.3630 59 213.9380
Difference between units issued and units redeemed -2 602.5750 1892.0450
Class I-X Number Number

Situation at the beginning of the financial year

4378 216.6210

4314 175.7850

Units issued

780 612.3150

323 418.3000

Units redeemed

-248 428.8040

-259 377.4640

Situation at the end of the period 4910 400.1320 4378 216.6210
Difference between units issued and units redeemed 532 183.5110 64 040.8360
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Net income retained for reinvestment (accumulation)

Class I-B

Reinvestment on 6.2.2024

Gross accumulation CHF 9.260
Less federal withholding tax CHF -3.241
Net accumulation per unit CHF 6.019
Class I-X

Reinvestment on 6.2.2024

Gross accumulation CHF 9.897
Less federal withholding tax CHF -3.464
Net accumulation per unit CHF 6.433

UBS (CH) Institutional Fund — Bonds CHF Inland Passive I
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Asset Backed Securities, fixed rate
CHF
AUTO LEASE-NOW 2023-1 AG-REG-S STEP-UP/DOWN 23-23.02.32* CHF 8 000 000 8 000 000 8064 725 0.15
AUTO LEASE-NOW 2023-2 AG-REG-S STEP-UP/DOWN 23-22.02.33* CHF 2 500 000 2 500 000 2530371 0.05
FIRST SWISS MOBILITY-REG-S STEP-UP 20-22.11.29* CHF 5000 000 5000 000 4994 405 0.09
FIRST SWISS MOBILITY-REG-S STEP-UP/DOWN 22-16.12.31* CHF 935 000 935 000 937 180 0.02
FIRST SWISS MOBILITY-REG-S STEP-UP/DOWN 23-15.05.32* CHF 4080 000 4080 000 4101 283 0.08
SWISS AUTO LEASE GMBH-REG-S STEP-UP 20-23.03.30% CHF 4750 000 4750 000 4701146 0.09
SWISS CAR ABS-REG-S STEP-UP/DOWN 21- 18.04.31* CHF 1725 000 1725 000 1710100 0.03
SWISS CREDIT CARD ISSUANCE-REG-S 2.91500% 23-15.06.28* CHF 3700 000 3700 000 3739 690 0.07
SWISSCARD AECS GMBH-REG-S 0.35000% 21-15.06.26* CHF 2 655 000 2 655 000 2619757 0.05
SWISSCARD AECS GMBH-REG-S 1.07250% 22-15.06.27* CHF 3500 000 3 500 000 3426 223 0.06
TOTAL CHF 36 824 880 0.68
Total Asset Backed Securities, fixed rate 36 824 880 0.68
Asset Backed Securities, zero coupon
CHF
FIRST SWISS MOBILITY AG-REG-S 0.00000% 19-16.12.28* CHF 2 360 000 2 360 000
TOTAL CHF 0.00
Total Asset Backed Securities, zero coupon 0.00
Notes, fixed rate
CHF
ABB LTD 0.75000% 22-25.03.27* CHF 1500 000 500 000 2 000 000
ABB LTD 2.11250% 23-22.09.33* CHF 7 500 000 7 500 000 7 548 750 0.14
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.95000% 21-25.03.31*  CHF 1800 000 3000 000 4800 000 4310 400 0.08
AKEB AG FUER KERNENERGIE BETEILIG-REG-S 1.45000% 20-23.07.27* CHF 2 945 000 2 945 000 2 827 200 0.05
ALLREAL HOLDING AG-REG-S 0.40000% 19-26.09.29* CHF 140 000 140 000
ALPIQ HOLDING AG-REG-S 1.62500% 22-30.05.25* CHF 2 000 000 2 000 000 1964 000 0.04
ALPIQ HOLDING LTD 2.12500% 15-30.06.23* CHF 220 000 220 000
AMAG LEASING AG-REG-S 2.80250% 23-10.09.25* CHF 2 385 000 2 385 000 2389 770 0.04
AMAG LEASING AG-REG-S 3.08500% 23-10.02.28* CHF 1450 000 1450 000 1465 950 0.03
AMAG LEASING AG-REG-S 3.01250% 23-04.09.29* CHF 1,000 000 1,000 000 1005 000 0.02
AXPO HOLDING AG-REG-S 0.62500% 22-04.02.27* CHF 5000 000 1350 000 6 350 000 5969 000 0.11
AXPO HOLDING AG-REG-S 2.00000% 22-15.09.26* CHF 5000 000 2 000 000 7 000 000 6 947 500 0.13
AXPO HOLDING AG-REG-S 2.50000% 22-15.03.29* CHF 5 250 000 5 250 000 5244 750 0.10
AXPO HOLDING AG-REG-S 2.50000% 23-22.09.26* CHF 3700 000 3700 000 3707 400 0.07
BASEL-LANDSCHAFT, CANTON OF-REG-S 1.50000% 13-26.06.28* CHF 390 000 390 000
BASELLANDSCHAFTLICHE KANTONALBANK 0.25000% 20-02.09.32* CHF 230 000 230 000
BASLER KANTONALBANK 1.75000% 23-04.04.25* CHF 21000 000 380 000 20 620 000 20 609 690 0.38
BERN, CITY OF-REG-S 2.50000% 11-01.04.41* CHF 590 000 590 000
BERNER KANTONALBANK AG-REG-S-SUB 0.85000% 22-21.01.32* CHF 2 885 000 2 885 000 2498 410 0.05
BKW FMB ENERGIE AG-REG-S 1.12500% 22-27.04.29* CHF 4200 000 4200 000 4013 100 0.07
CEMBRA MONEY BANK AG-REG-S 2.41130% 23-08.08.29* CHF 5000 000 5000 000 5017 500 0.09
CEMBRA MONEY BANK [TD-REG-S 2.66500% 23-28.06.30* CHF 2 500 000 2 500 000 2 540 000 0.05
CREDIT AGRICOLE NEXT BK SUISSE SA-REG-S 0.07000% 20-18.09.29* CHF 7 400 000 7 400 000 6 685 900 0.12
EMISSIONSZENTRALE GEM WOHNBAUTRAE-REG-S 1.75000% 13-24.07.28* CHF 900 000 900 000
EMMI FINANZ AG-REG-S 0.37500% 21-01.12.31* CHF 3 665 000 3 665 000 3227033 0.06
ENERGIEFINANZIERUNGS AG-REG-S 3.05000% 23-04.07.25* CHF 1500 000 1500 000 1513 500 0.03
FERRING HOLDING SA-REG-S 2.70000% 23-21.04.27* CHF 3000 000 3000 000 3009 000 0.06
GEBERIT AG 1.75000% 22-14.09.29* CHF 1,000 000 1,000 000 1,000 000 0.02
GENEVA, CANTON OF-REG-S 1.62500% 14-30.07.29* CHF 6 500 000 6 500 000 6574 750 0.12
GENEVA, CITY OF-REG-S 1.62500% 13-12.12.24* CHF 650 000 650 000
GIVAUDAN FINANCE SA 0.37500% 21-07.06.30* CHF 1250 000 1250 000 1117 500 0.02
GLARNER KANTONALBANK-REG-S-SUB 1.00000% 21-28.07.31* CHF 3870 000 3870 000 3479 130 0.06
HIAG IMMOBILIEN HOLDING AG 1.77000% 22-30.10.26* CHF 1.000 000 1.000 000 974 000 0.02
HIAG IMMOBILIEN HOLDING AG-REG-S 3.13000% 23-16.02.29* CHF 5 750 000 5 750 000 5844 875 0.11
INVESTIS HOLDING SA-REG-S 0.05000% 19-09.10.23* CHF 5950 000 5 950 000
INVESTIS HOLDING SA-REG-S 0.25000% 21-14.02.25* CHF 5 850 000 5 850 000 5667 480 0.10
KANTONSSPITAL ST GALLEN-REG-S 2.40000% 23-06.09.33* CHF 3750 000 3750 000 3853125 0.07
KERNKRAFTWERK GOESGEN-DAENIKEN-REG-S 0.41000% 21-21.09.29%  CHF 2 000 000 1 445 000 3 445 000 3050 548 0.06
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
KERNKRAFTWERK LEIBSTADT AG-REG-S 2.00000% 22-15.06.27* CHF 3 000 000 3 000 000 2 970 000 0.05
LAFARGEHOLCIM LTD 3.00000% 12-22.11.22* CHF 3210000 3210000
LAUSANNE, CITY OF 0.23000% 20-01.11.60* CHF 2 000 000 2 000 000 1164 000 0.02
LAUSANNE, CITY OF-REG-S 0.60000% 20-30.11.56* CHF 3 000 000 3 000 000 2 115 000 0.04
LONZA SWISS FINANCE AG-REG-S 0.35000% 20-22.09.26* CHF 2300 000 2300 000 2183 850 0.04
LUZERNER KANTONALBANK-REG-S 2.12500% 11-04.10.41* CHF 2310 000 2310 000 2394315 0.04
LUZERNER KANTONALBANK AG-REG-S 0.25000% 22-24.01.30* CHF 6720 000 6720 000 6132 000 0.11
NANT DE DRANCE SA-REG-S 1.25000% 15-23.10.23* CHF 900 000 900 000
NESTLE LTD 2.62500% 22-08.11.35* CHF 4500 000 4500 000 4837 500 0.09
NESTLE SA 1.87500% 23-20.11.31* CHF 4250 000 4250 000 4278815 0.08
NESTLE SA-REG-S 2.00000% 23-28.06.33* CHF 13 500 000 240 000 13 260 000 13 432 380 0.25
NESTLE SA-REG-S 2.12500% 22-15.07.30* CHF 4500 000 4500 000 4621500 0.09
NEUENBURG, CANTON OF-REG-S 0.30000% 19-19.07.39* CHF 4400 000 4400 000 3500 200 0.06
PFAND SCHWZ HYPO-REG-S 1.75000% 23-07.07.33* CHF 5500 000 5 500 000 5 505 500 0.10
PFANDBRFBK SCHWEZRISCHR HYPO INST-REG-S 1.12500% 18-09.10.48*  CHF 90 000 90 000
PFANDBRIEF SCHWEIZ KANTONALBANK-REG-S 2.05000% 23-25.05.32*  CHF 5 000 000 5 000 000 5 135 000 0.09
PFANDBRIEF SCHWEIZERISCHER HYPOTH-REG-S 0.37500% 22-16.02.37*  CHF 7 980 000 600 000 8 580 000 7087 938 0.13
PFANDBRIEFBANK SCHWEIZERISC HYPO-REG-S 2.12500% 23-07.07.26*  CHF 15 000 000 270 000 14 730 000 14 955 369 0.28
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 2.62500% 23-14.02.31* CHF 4750 000 4750 000
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 2.00000% 23-02.04.38* CHF 1845 000 1845 000
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 2.25000% 23-05.07.52* CHF 1250 000 1250 000
PFANDBRIEFBK SCHWEIZERISCHER INST-REG-S 1.37500% 12-14.02.24*  CHF 4300 000 4300 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-14.02.40*  CHF 9 240 000 9 240 000 8766912 0.16
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 12-20.09.29* CHF 17 760 000 500 000 330 000 17 930 000 17 691531 033
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 15-21.01.30*  CHF 14 100 000 1540 000 280 000 15 360 000 14221824 0.26
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 15-05.05.28* CHF 10 100 000 2300 000 220 000 12 180 000 11620 938 021
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.87500% 15-07.05.35*  CHF 2100 000 2100 000 1898 400 0.04
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 18-09.10.28%  CHF 1280 000 1280 000 1222 400 0.02
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 1.12500% 18-18.10.47* CHF 3000 000 3 000 000 2578 500 0.05
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 19-15.04.30  CHF 11600 000 210 000 11390 000 10 433 240 0.19
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 19-26.04.34*  CHF 24 980 000 350 000 460 000 24 870 000 21189 240 0.39
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 19-14.11.31%  CHF 5700 000 600 000 6 300 000 5 556 600 0.10
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-13.08.27*  CHF 4730000 2 000 000 6730 000 6382 059 0.12
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 20-15.03.41%  CHF 4 600 000 4 600 000 3515780 0.06
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-17.08.40*  CHF 13 280 000 240 000 13 040 000 9819 120 0.18
PFANDBRIEFBK SCHZ HYPO INST-REG-S 0.37500% 18-10.07.28* CHF 13020000 1.000 000 250 000 13 770 000 13031928 0.24
PFANDBRIEFZENTR SCHWEIZ KAN BAN-REG-S 1.75000% 13-25.02.26* CHF 8820 000 8820 000 8851752 0.16
PSP SWISS PROPERTY AG-REG-S 0.55000% 19-04.02.28* CHF 4 150 000 4150 000 3901 000 0.07
PSP SWISS PROPERTY AG-REG-S 0.15000% 20-02.02.29* CHF 5900 000 5900 000 5327 700 0.10
ROCHE KAPITALMARKT AG-REG-S 0.50000% 22-25.02.27* CHF 5 000 000 5 000 000 4825 000 0.09
ROCHE KAPITALMARKT AG-REG-S 2.00000% 22-23.09.32* CHF 2500 000 2500 000 2532 500 0.05
SANDOZ GROUP AG-REG-S 2.60000% 23-17.11.31* CHF 6 000 000 6 000 000 6051720 0.11
SCHWYZER KANTONALBANK 0.15000% 21-30.11.29* CHF 540 000 540 000
SIKA AG 2.25000% 23-13.04.29* CHF 12 500 000 230 000 12 270 000 12 337 485 0.23
SIKA AG-REG-S 2.35000% 22-28.11.28* CHF 9 285 000 9 285 000 9498 044 0.18
SONOVA HOLDING AG-REG-S 0.50000% 20-06.10.25* CHF 5275 000 5275 000 5153 675 0.10
ST GALLER KANTONALBANK 1.50000% 13-12.02.31* CHF 2 900 000 2 900 000 2852 150 0.05
SULZER AG 0.87500% 20-18.11.27* CHF 4900 000 4900 000 4615 800 0.09
SULZER AG-REG-S 0.80000% 20-23.09.25* CHF 705 000 200 000 905 000
SWISS LIFE HOLDING AG-REG-S 2.61000% 23-26.01.32* CHF 3410000 3410000 3549810 0.07
SWISSCOM AG-REG-S 1.75000% 12-10.07.24* CHF 7280 000 7280 000
TECAN GROUP AG-REG-S 0.05000% 21-06.10.25* CHF 2 425 000 500 000 2 925 000 2819 700 0.05
TESSINER STAATSBANK-REG-S 0.50000% 15-24.06.24* CHF 5770 000 5770 000
TRANSPORTS PUBLICS GENEVOIS-REG-S 2.03750% 22-29.09.34* CHF 200 000 200 000
UBS GROUP AG-REG-S 0.43500% 21-09.11.28* CHF 5200 000 400 000 4800 000 4370 400 0.08
VALIANT BANK AG-REG-S 0.20000% 19-29.01.27* CHF 1340 000 1340 000 1275010 0.02
ZUERCHER KANTONALBANK-REG-S 0.10000% 21-31.03.31* CHF 3000 000 3 000 000 2653 500 0.05
ZUERCHER KANTONALBANK-REG-S 0.15000% 21-21.10.31* CHF 2 500 000 2 500 000 2193 750 0.04
ZUERCHER KANTONALBANK 1.40000% 22-25.07.29* CHF 1335000 1335000 1316310 0.02
ZUERCHER KANTONALBANK-REG-S-SUB 2.75000% 23-19.04.28* CHF 5200 000 5200 000 5272 800 0.10
ZUERICH, CANTON OF-REG-S 0.25000% 19-12.07.39* CHF 4340 000 4340 000 3504 550 0.06
ZUERICH, CITY OF-REG-S 2.00000% 13-18.12.43* CHF 2 400 000 2 400 000
ZUERICH, CITY OF-REG-S 1.50000% 22-24.06.52* CHF 4250 000 4250 000 4152 250 0.08
ZUGER KANTONALBANK AG 0.05000% 21-26.05.31* CHF 5 000 000 5 000 000 4392 500 0.08
ZUGER KANTONALBANK AG 1.20000% 22-02.06.28* CHF 430 000 430 000
ZURICH, CITY OF-REG-S 1.75000% 14-06.03.29% CHF 2 400 000 2 400 000 2 438 400 0.05
TOTAL CHF 436 182 905 8.06
Total Notes, fixed rate 436 182 905 8.06
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
Notes, zero coupon
CHF
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-31.07.25* CHF 9535 000 9535 000 9210810 0.17
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-31.10.30* CHF 16 840 000 200 000 310 000 16 730 000 14429 625 0.27
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-15.06.27*  CHF 4430 000 2 000 000 6 430 000 6 084 066 0.11
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-30.03.26%  CHF 925 000 10 000 000 10 925 000 10 528 423 0.19
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.00000% 20-26.10.29* CHF 5000 000 1600 000 6 600 000 5996 100 0.11
RHAETISCHE BAHN STAMM 0.00000% 21-29.09.36* CHF 5000 000 5000 000 4035 000 0.07
ZUERICH, CANTON OF-REG-S 0.00000% 21-10.11.33* CHF 290 000 290 000
TOTAL CHF 50 284 024 0.93
Total Notes, zero coupon 50 284 024 0.93
Medium term notes, fixed rate
CHF
ABN AMRO BANK NV 2.30000% 23-26.06.25* CHF 1.000 000 1000 000
ADECCO GROUP AG-REG-S 0.87500% 18-18.09.26* CHF 500 000 500 000 482 250 0.01
ADECCO SA-REG-S 0.87500% 20-27.11.25* CHF 2 880 000 2 880 000 2 808 000 0.05
ADECCO SA-REG-S 2.37750% 22-17.11.27* CHF 6 670 000 6 670 000 6 680 005 0.12
BASELLANDSCHAFTLICHE KANTONALBANK 0.37500% 18-23.03.26* CHF 15 250 000 270 000 14 980 000 14 530 600 0.27
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.37500% 19-13.05.30* CHF 17 295 000 1715000 340 000 18 670 000 17129 725 0.32
BASELLANDSCHAFTLICHE KANTONALBANK 0.05000% 20-28.01.31* CHF 14 510 000 260 000 14 250 000 12 597 000 0.23
BASELLANDSCHAFTLICHE KANTONALBANK 2.12500% 22-04.10.52* CHF 3700 000 3700 000 4001 550 0.07
BKW AG-REG-S 0.25000% 19-29.07.27* CHF 1150 000 1150 000 1079 850 0.02
CORNER BANCA SA 2.05000% 23-26.09.28* CHF 5350 000 5350 000 5358025 0.10
CREDIT AGRICOLE NEXT BK SUISSE SA-REG-S 0.03000% 21-24.09.31* CHF 2 470 000 2 470 000 2127 905 0.04
CREDIT AGRICOLE NEXT BK SUISSE SA-REG-S 0.22000% 22-28.07.28* CHF 530 000 530 000
CREDIT AGRICOLE NEXT BANK SU SA-REG-S 1.93200% 23-23.09.30* CHF 4375 000 4375 000 4423125 0.08
CREDIT SUISSE GROUP AG 1.00000% 15-14.04.23* CHF 17 110 000 17 110 000
CREDIT SUISSE SCHWEIZ AG-REG-S 2.45860% 23-22.11.24* CHF 10 000 000 10 000 000 10 039 000 0.19
HOLCIM HELVETIA FINANCE AG-REG-S 0.50000% 21-26.08.31* CHF 410 000 410 000
HOLCIM HELVETIA FINANCE AG-REG-S 0.37500% 22-19.10.26* CHF 300 000 300 000
KERNKRAFTWERK LEIBSTADT AG-REG-S 2.00000% 19-14.02.25* CHF 4000 000 4,000 000 3 976 000 0.07
LGT BANK AG-REG-S 0.37500% 19-05.07.28* CHF 2 400 000 2 400 000 2203 200 0.04
LGT BANK AG-REG-S 0.37500% 19-15.11.29% CHF 200 000 200 000
LGT BANK AG-REG-S 0.20000% 20-04.11.30* CHF 6 290 000 6 290 000 5525 765 0.10
LGT BANK AG-REG-S 0.45000% 21-29.07.31* CHF 8 000 000 8 000 000 6 892 000 0.13
LGT BANK AG-REG-S 2.50000% 23-28.02.33* CHF 500 000 500 000 508 000 0.01
LUZERNER KANTONALBANK-REG-S 0.10000% 16-15.09.31* CHF 3390 000 3390 000 2 966 250 0.05
LUZERNER KANTONALBANK-REG-S 0.35000% 18-05.02.27* CHF 450 000 450 000
LUZERNER KANTONALBANK-REG-S 0.10000% 18-08.05.24* CHF 2 700 000 2 700 000
LUZERNER KANTONALBANK-REG-S 0.25000% 20-28.08.40* CHF 8 900 000 8 900 000 6821850 0.13
LUZERNER KANTONALBANK-REG-S 2.05000% 22-16.09.47* CHF 2 000 000 750 000 2 750 000 2902 625 0.05
MIGROS BANK AG-REG-S 0.25000% 19-10.12.27* CHF 5900 000 5 900 000 5560 750 0.10
PFANDBRIEF SCHWEIZER HYPOTHEK AG-REG-S 1.87500% 23-24.06.50*  CHF 7 450 000 7 450 000 7517 795 0.14
PFANDBRIEFBANK SCHWEIZE HYPOTHEK-REG-S 1.750000% 23-09.07.38*  CHF 16 015 000 290 000 15 725 000 15522 148 0.29
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.75000% 11-15.12.26%  CHF 3 000 000 3 000 000 3 110 400 0.06
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.62500% 11-29.11.41*  CHF 7 050 000 7 050 000 6828 630 0.13
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-27.04.27%  CHF 15 790 000 2 000 000 320 000 17 470 000 17 449 036 0.32
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.25000% 16-17.05.40% CHF 11310 000 200 000 11110 000 8 604 695 0.16
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 17-23.01.37*  CHF 35 670 000 640 000 35 030 000 29 891 099 0.55
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 17-21.12.29*  CHF 15 770 000 280 000 15 490 000 14 475 405 0.27
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 17-25.03.24%  CHF 10 950 000 10 950 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 17-25.01.35*  CHF 25 800 000 460 000 25 340 000 22 268 792 0.41
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.25000% 17-12.10.27* CHF 7 210 000 760 000 7 970 000 7577 876 0.14
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.25000% 17-18.09.26* CHF 8 670 000 8 670 000 8357 880 0.15
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.62500% 17-18.10.30*  CHF 3 460 000 3 460 000 3224028 0.06
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.75000% 17-18.10.38* CHF 3310000 3310000 2862819 0.05
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 18-12.05.27%  CHF 11130 000 200 000 10 930 000 10497 172 0.19
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.12500% 19-08.05.29* CHF 13 850 000 600 000 250 000 14 200 000 13 099 500 0.24
PFANDBRIEFBK SCHWZERI HYPTHKA AG-REG-S 0.12500% 21-19.03.31*  CHF 1300 000 600 000 1900 000 1694610 0.03
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.177500% 21-15.01.27* CHF 2 400 000 500 000 1900 000 1798 350 0.03
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.57000% 21-15.01.31* CHF 3100 000 3100 000 2731100 0.05
SCHINDLER HOLDING AG-REG-S 0.25000% 18-05.06.23* CHF 5800 000 5 800 000
SWISS LIFE HOLDING AG-REG-S 0.35000% 19-06.03.29* CHF 4400 000 4400 000 4063 400 0.08
SWISS LIFE HOLDING AG-REG-S 0.25000% 19-11.10.23* CHF 2 870 000 2870 000
SWISS REINSURANCE CO LTD-REG-S 0.75000% 15-21.01.27* CHF 7 270 000 400 000 7 670 000 7 470 580 0.14
UBS GROUP AG-REG-S 0.87500% 19-30.01.25* CHF 11800 000 200 000 11 600 000 11503 720 0.21
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
ZURICH INSURANCE CO LTD-REG-S 0.10000% 20-27.08.32* CHF 4870 000 200 000 5070 000 4334 850 0.08
ZURICH INSURANCE CO LTD-REG-S 1.12500% 22-04.07.29* CHF 1250 000 1250 000 1210 000 0.02
TOTAL CHF 324 707 360 6.00
Total Medium term notes, fixed rate 324 707 360 6.00
Medium term notes, zero coupon
CHF
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 20-17.12.24* CHF 3900 000 3900 000 3814 980 0.07
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 21-27.01.27% CHF 2 400 000 2 400 000 2252 400 0.04
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 21-27.01.33* CHF 2 400 000 2 400 000 1946 400 0.04
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.00000% 21-20.05.41* CHF 4 885 000 4 885 000 3539183 0.07
SWISS LIFE HOLDING AG-REG-S 0.00000% 19-06.06.25* CHF 2270 000 2270 000 2207575 0.04
ZURICH INSURANCE CO LTD-REG-S 0.00000% 21-26.08.31* CHF 2 400 000 2 400 000 2 072 400 0.04
TOTAL CHF 15 832 938 0.29
Total Medium term notes, zero coupon 15 832 938 0.29
Bonds, fixed rate
CHF
AAREKRAFTWERK KLINGNAU AG-REG-S 0.62500% 19-03.08.29* CHF 800 000 250 000 1050 000 974 925 0.02
AARGAU, CANTON OF 2.00000% 10-15.12.28* CHF 405 000 405 000
AARGAUISCHE KANTONALBANK 1.60000% 12-18.05.37* CHF 9210000 9210 000 8758710 0.16
AARGAUISCHE KANTONALBANK 0.62500% 15-13.04.28* CHF 1400 000 1400 000 1341 200 0.02
AARGAUISCHE KANTONALBANK-REG-S 0.06000% 16-01.07.25* CHF 3220000 3220 000 3131450 0.06
AARGAUISCHE KANTONALBANK-REG-S 0.11000% 17-21.02.24* CHF 9 150 000 9150 000
AARGAUISCHE KANTONALBANK 0.25000% 17-07.09.26* CHF 1120 000 1120 000 1078 000 0.02
AARGAUISCHE KANTONALBANK 0.25000% 18-03.04.25* CHF 7 150 000 7 150 000 6998 420 0.13
AARGAUISCHE KANTONALBANK 0.50000% 18-15.11.27* CHF 6890 000 6 890 000 6579 950 0.12
AARGAUISCHE KANTONALBANK-REG-S 0.12500% 19-11.02.26* CHF 5 900 000 5 900 000 5702 350 0.11
AARGAUISCHE KANTONALBANK-REG-S 0.01000% 20-18.02.30* CHF 1620 000 1620 000 1 456 380 0.03
AARGAUISCHE KANTONALBANK-REG-S 0.01000% 20-29.06.28* CHF 2 450 000 2 450 000 2274825 0.04
ABB LTD 1.97750% 23-22.09.28* CHF 10 000 000 10 000 000 10 075 000 0.19
ABB LTD-REG-S 0.30000% 19-06.08.24* CHF 3500 000 3 500 000
ABB LTD-REG-S 1.00000% 19-07.05.29* CHF 2 700 000 2 700 000
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.40000% 17-20.09.27*  CHF 4500 000 1,000 000 5 500 000 5 175 500 0.10
AEROPORT INTERNATIONAL DE GENEVE-REG-S 0.31000% 19-27.06.29*  CHF 3000 000 1,000 000 4000 000 3622 000 0.07
AEROPORT INTERNATIONAL DE GENEVE-REG-S 1.05000% 20-26.05.23*  CHF 1400 000 10000000 11400 000
AEROPORT INTERNATIONAL DE GENEVE-REG-S 2.20000% 22-22.09.26*  CHF 3520 000 2 000 000 5 520 000 5 566 920 0.10
ALLGEMEINE BAUGENOSSENS ZUERICH-REG-S 0.25000% 21-30.09.31*  CHF 600 000 600 000 516 000 0.01
ALLREAL HOLDING AG 0.62500% 16-10.05.24* CHF 4900 000 4900 000 4 855 900 0.09
ALLREAL HOLDING AG-REG-S 1.37500% 15-31.03.25* CHF 1400 000 1400 000 1381800 0.03
ALLREAL HOLDING AG-REG-S 0.87500% 17-30.03.27* CHF 2 350 000 2 350 000 2 245 425 0.04
ALLREAL HOLDING AG-REG-S 0.75000% 17-19.06.26* CHF 10 150 000 10 150 000 9769 375 0.18
ALLREAL HOLDING AG-REG-S 0.50000% 18-19.04.23* CHF 3700 000 2 500 000 6200 000
ALLREAL HOLDING AG-REG-S 0.70000% 20-22.09.28* CHF 900 000 900 000
ALLREAL HOLDING AG-REG-S 0.60000% 21-15.07.30* CHF 2 500 000 2 000 000 4500 000 4023 000 0.07
ALPIQ HOLDING AG 1.75000% 22-24.06.26* CHF 9250 000 3 000 000 220 000 12 030 000 11 825 490 0.22
ALPIQ HOLDING AG-REG-S 2.62500% 14-29.07.24* CHF 400 000 400 000 400 400 0.01
AMAG LEASING AG 0.17500% 21-16.06.25* CHF 5 060 000 500 000 5 560 000 5351 500 0.10
AMAG LEASING AG 2.62500% 23-26.05.26* CHF 750 000 750 000
AMAG LEASING AG-REG-S 0.87500% 17-25.10.24* CHF 6950 000 5 000 000 1950 000 1914 900 0.04
AMAG LEASING AG-REG-S 0.55000% 18-10.02.23* CHF 3160 000 3160 000
AMAG LEASING AG-REG-S 0.50000% 19-12.11.25* CHF 4000 000 385 000 3615000 3 470 400 0.06
AMAG LEASING AG-REG-S 0.25000% 21-27.10.23* CHF 7 500 000 7 500 000
AMAG LEASING AG-REG-S 0.12500% 20-12.02.24* CHF 1950 000 1950 000 1935570 0.04
AMAG LEASING AG-REG-S 0.21000% 21-27.06.24* CHF 4330 000 300 000 4630 000 4560 550 0.08
AMAG LEASING AG-REG-S 0.52500% 21-27.10.26* CHF 980 000 980 000 931 000 0.02
AMAG LEASING AG-REG-S 2.73000% 23-04.09.26* CHF 8 750 000 8 750 000 8 767 500 0.16
AXPO HOLDING AG 1.00200% 20-23.07.27* CHF 1250 000 1250 000 1186 250 0.02
AXPO HOLDING AG 1.75000% 16-29.05.24* CHF 3700 000 3700 000 3 695 560 0.07
AXPO HOLDING AG-REG-S 3.12500% 10-26.02.25* CHF 4395 000 3 000 000 7 395 000 7 457 858 0.14
BALOISE HOLDING AG-REG-S 1.12500% 14-19.12.24* CHF 100 000 100 000
BALOISE HOLDING AG-REG-S 0.50000% 19-28.11.25* CHF 900 000 900 000
BALOISE HOLDING AG-REG-S 0.12500% 21-27.06.30% CHF 260 000 260 000
BALOISE HOLDING-REG-S 0.25000% 20-16.12.26* CHF 2 150 000 2 150 000 2 054 325 0.04
BALOISE HOLDING-REG-S 0.50000% 20-16.12.30* CHF 2 150 000 1,000 000 3150 000 2828700 0.05
BALOISE HOLDING-REG-S 0.15000% 21-17.02.31* CHF 240 000 240 000
BALOISE-HOLDING AG 2.35000% 23-02.05.33* CHF 900 000 900 000
BANCA DELLO STATO CANTONE TICINO-REG-S 0.45000% 19-26.02.29*  CHF 2 900 000 2 900 000 2701350 0.05
BANCA DELLO STATO DEL CANTONE TIC-REG-S 0.05000% 19-10.07.29*  CHF 7 745 000 7 745 000 6993 735 0.13
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BANK CLER AG-REG-S 0.50000% 17-28.11.25* CHF 2 850 000 2 850 000 2771625 0.05
BANK CLER AG-REG-S 0.37500% 19-26.04.27* CHF 400 000 400 000
BANK JULIUS BAER & CO AG 2.50000% 23-06.09.30* CHF 2500 000 2 500 000 2 540 000 0.05
BANQUE CANTONALE DE GENEVE-REG-S 0.50000% 15-10.06.24* CHF 1600 000 1600 000
BANQUE CANTONALE DE GENEVE-SUB 1.12500% 17-28.06.27* CHF 3200 000 3 200 000 3118 400 0.06
BANQUE CANTONALE DE GENEVE 1.87500% 22-09.12.30* CHF 3500 000 3500 000 3524 500 0.07
BANQUE CANTONALE DU JURA-REG-S 0.62500% 15-04.03.25* CHF 900 000 900 000
BANQUE CANTONALE DU JURA-REG-S 0.10000% 20-24.01.31* CHF 6 900 000 6 900 000 6085 800 0.11
BANQUE CANTONALE NEUCHATELOISE-REG-S 0.50000% 17-30.09.27%  CHF 7 500 000 500 000 8 000 000 7 632 000 0.14
BANQUE CANTONALE NEUCHATELOISE-REG-S 0.35000% 18-14.09.26*  CHF 2 900 000 2 900 000 2789 800 0.05
BANQUE CANTONALE NEUCHATELOISE 2.05000% 23-24.05.28* CHF 2 800 000 2 800 000 2 835 000 0.05
BANQUE CANTONALE VAUDOISE 1.62500% 11-30.11.26* CHF 120 000 120 000
BANQUE CANTONALE VAUDOISE 0.40000% 16-07.04.31* CHF 400 000 400 000
BANQUE CANTONALE VAUDOISE 0.50000% 17-12.07.29* CHF 400 000 1.000 000 1400 000 1297 800 0.02
BANQUE CANTONALE VAUDOISE 0.25000% 17-28.11.25* CHF 1.000 000 1.000 000 970 500 0.02
BANQUE CANTONALE VAUDOISE 2.10000% 23-07.06.32* CHF 2 000 000 2 000 000 2019 000 0.04
BASEL-LANDSCHAFT, CANTON OF 2.62500% 11-10.05.29* CHF 235 000 235 000
BASEL-LANDSCHAFT, CANTON OF 2.62500% 11-10.05.30* CHF 900 000 900 000
BASEL-LANDSCHAFT, CANTON OF-REG-S 1.00000% 14-30.03.27* CHF 320 000 320 000
BASEL-LANDSCHAFT, CANTON-REG-S 0.12500% 15-26.02.26* CHF 2 240 000 1.000 000 3240 000 3144 420 0.06
BASEL-LANDSCHAFT, CANTON OF-REG-S 1.00000% 15-05.03.40* CHF 3850 000 3850 000 3480 400 0.06
BASEL-STADT, CANTON OF-REG-S 0.50000% 15-23.02.35* CHF 290 000 290 000
BASEL-STADT, CANTON OF-REG-S 1.50000% 22-21.07.28* CHF 480 000 480 000
BASELLANDSCHAFTLICHE KANTONALBANK 1.75000% 11-22.11.24* CHF 650 000 650 000
BASELLANDSCHAFTLICHE KANTONALBANK 0.75000% 15-30.03.28* CHF 4170 000 4170 000 4009 455 0.07
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.25000% 15-13.05.25% CHF 4295 000 4295 000 4198363 0.08
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.25000% 18-25.01.27* CHF 13015 000 230 000 12 785 000 12 235 245 0.23
BASELLANDSCHAFTLICHE KANTONAL-REG-S 0.25000% 19-04.08.27* CHF 2 050 000 1.000 000 3050 000 2894 450 0.05
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.01000% 22-28.07.26* CHF 2500 000 3500 000 6 000 000 5 742 000 0.11
BASELLANDSCHAFTLICHE KANTONALBANK 1.70000% 22-13.05.42* CHF 9 000 000 9 000 000 8788 500 0.16
BASELLANDSCHAFTLICHE KANTONALBANK 1.60000% 22-13.05.32* CHF 4700 000 4700 000 4629 500 0.09
BASELLANDSCHAFTLICHE KANTONALBANK-REG-S 0.10000% 21-18.03.30* CHF 4000 000 4,000 000 3 602 000 0.07
BASELLANDSCHAFTLICHE KANTONALBANK 0.12500% 21-06.10.31* CHF 230 000 230 000
BASELLANDSCHAFTLICHE KANTONALBANK 1.87500% 23-28.03.25* CHF 12 000 000 220 000 11780 000 11803 560 0.22
BASLER KANTONALBANK 1.87500% 10-26.10.26* CHF 900 000 900 000
BASLER KANTONALBANK 1.50000% 12-02.03.27* CHF 1870 000 1870 000 1860 650 0.03
BASLER KANTONALBANK 0.30000% 17-22.06.27* CHF 6 080 000 6 080 000 5794 240 0.11
BASLER KANTONALBANK 0.12500% 20-10.09.32* CHF 3 460 000 3 460 000 2972 140 0.05
BASLER KANTONALBANK 2.10000% 23-03.05.33* CHF 13 800 000 250 000 13 550 000 13 895 525 0.26
BASLER KANTONALBANK-REG-S 0.12500% 18-11.04.24* CHF 6 300 000 6300 000
BASLER KANTONALBANK-REG-S 0.15000% 19-02.04.27* CHF 5080 000 5 080 000 4838 700 0.09
BASLER KANTONALBANK-REG-S 0.05000% 19-19.12.33* CHF 13 500 000 500 000 250 000 13 750 000 11460 625 0.21
BASLER KANTONALBANK-REG-S 0.25000% 21-10.03.36* CHF 1850 000 1850 000 1513300 0.03
BELL FOOD GROUP AG -REG-S 0.62500% 16-24.03.25* CHF 3 440 000 200 000 3 640 000 3552 640 0.07
BELL FOOD GROUP AG-REG-S 0.37500% 18-01.02.24* CHF 4430 000 4430 000
BELL FOOD GROUP AG-REG-S 0.75000% 18-01.02.28* CHF 3400 000 3400 000 3196 000 0.06
BELL FOOD GROUP AG-REG-S 1.55000% 22-16.05.29% CHF 6 370 000 6 370 000 6080 165 0.11
BERN, CANTON OF 1.25000% 12-30.03.27* CHF 2290 000 2290 000 2279 695 0.04
BERN, CANTON OF 1.25000% 14-22.04.24* CHF 400 000 400 000
BERN, CANTON OF 1.50000% 13-15.05.29* CHF 1080 000 1080 000 1082 700 0.02
BERN, CANTON OF-REG-S 1.00000% 12-25.10.24* CHF 940 000 940 000
BERN, CANTON OF-REG-S 1.25000% 13-07.02.28* CHF 360 000 360 000
BERN, CANTON OF-REG-S 1.25000% 14-12.09.30* CHF 650 000 650 000
BERN, CANTON OF-REG-S 0.62500% 15-11.02.32* CHF 1150 000 1150 000 1066 050 0.02
BERN, CANTON OF-REG-S 0.05000% 16-18.11.31* CHF 6 400 000 6 400 000 5 673 600 0.10
BERN, CANTON OF-REG-S 0.50000% 17-28.09.37* CHF 3000 000 3000 000 2 548 500 0.05
BERN, CANTON OF-REG-S 0.35000% 19-08.05.34* CHF 800 000 800 000
BERN, CITY OF 2.50000% 10-01.04.25* CHF 5910 000 5910 000 5987 421 0.11
BERN, CITY OF-REG-S 2.50000% 05-26.09.25* CHF 1880 000 1880 000 1914780 0.04
BERN, CITY OF-REG-S 0.62500% 17-13.06.39* CHF 2 090 000 2 090 000 1779 635 0.03
BERNER KANTONALBANK AG-REG-S 0.40000% 18-03.05.27* CHF 390 000 390 000
BIEL, CITY OF-REG-S 2.62500% 06-03.03.26* CHF 1600 000 1600 000 1637 600 0.03
BIEL, CITY OF-REG-S 0.62500% 19-12.04.27* CHF 400 000 400 000
BIEL, CITY OF-REG-S 1.03000% 19-12.04.34* CHF 1600 000 1600 000 1465 600 0.03
BKW AG-REG-S 0.75000% 18-15.10.25* CHF 2 205 000 1.000 000 3 205 000 3134490 0.06
BKW FMB ENERGIE AG-REG-S 2.50000% 10-15.10.30* CHF 5420 000 5420 000 5517 560 0.10
BLS AG-REG-S 0.95000% 18-12.12.39* CHF 900 000 900 000
BLS AG-REG-S 2.00000% 22-26.07.47* CHF 4220000 4220000 4412010 0.08
BOBST GROUP SA-REG-S 1.12500% 18-27.09.24* CHF 3900 000 3 900 000 3846 180 0.07
BOBST GROUP SA-REG-S 0.50000% 20-17.02.26* CHF 2 650 000 2 650 000 2541 350 0.05
BUCHER INDUSTRIES AG-REG-S 1.37500% 14-02.10.24* CHF 3250 000 3250 000 3224000 0.06
BUEHLER HOLDING AG-REG-S 0.60000% 17-21.12.26* CHF 6 265 000 6 265 000 5995 605 0.11
CANTON OF GRAUBUENDEN-REG-S 0.25000% 15-26.11.27* CHF 1870 000 1870 000 1791460 0.03
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CEMBRA MONEY BANK AG-REG-S 0.18000% 16-05.10.23* CHF 3200 000 3200 000
CEMBRA MONEY BANK AG-REG-S 0.37500% 17-27.06.25* CHF 1650 000 1650 000 1607 100 0.03
CEMBRA MONEY BANK AG-REG-S 0.25000% 17-23.05.24* CHF 3550 000 3550 000
CEMBRA MONEY BANK AG-REG-S 0.28500% 19-19.08.27* CHF 3 840 000 500 000 3340 000 3122 900 0.06
CEMBRA MONEY BANK AG-REG-S 0.15250% 19-14.10.26* CHF 6 000 000 6 000 000 5691000 0.11
CEMBRA MONEY BANK AG 2.53850% 23-05.04.29* CHF 8 000 000 8 000 000 8 096 000 0.15
CEMBRA MONEY BANK LTD-REG-S 0.87500% 18-08.06.26* CHF 3300 000 3300 000 3196 050 0.06
CEMBRA MONEY BANK LTD-REG-S 0.41750% 21-15.11.28* CHF 4 650 000 4 650 000
CHOCOLADEFABRIKEN LINDT & SPRUENG-REG-S 0.01000% 20-06.10.28%  CHF 3120 000 3120 000 2854 800 0.05
CHOCOLADEFABRIKEN LINDT & SPRUENG-REG-S 0.25000% 20-06.10.32*  CHF 3120 000 3120 000 2681 640 0.05
CLARIANT AG-REG-S 1.12500% 19-15.04.26* CHF 400 000 400 000 391 400 0.01
CLIENTIS AG-REG-5 0.25000% 21-19.05.28* CHF 430 000 430 000
COOP-GRUPPE GENOSSENSCHAFT-REG-S 0.87500% 15-31.07.24* CHF 3420 000 3420000
COOP-GRUPPE GENOSSENSCHAFT 0.50000% 16-19.05.26* CHF 6 600 000 600 000 7 200 000 6 922 800 0.13
COOP-GRUPPE GENOSSENSCHAFT-REG-S 0.75000% 18-06.06.25* CHF 3 140 000 3 140 000 3070920 0.06
COOP-GRUPPE GENOSSENSCHAFT-REG-S 0.50000% 17-29.09.27* CHF 2 940 000 2 940 000 2757 720 0.05
CREDIT AGRICOLE NEXT BK SUISSE SA-REG-S 0.12500% 21-09.04.31* CHF 4000 000 4,000 000 3504 000 0.06
CREDIT SUISSE SCHWEIZ AG-REG-S 0.25000% 20-16.06.28* CHF 15600000 400 000 290 000 15 710 000 14 476 765 0.27
CREDIT SUISSE SCHWEIZ AG-REG-S 1.87500% 22-29.06.26* CHF 12 000 000 3920 000 290 000 15 630 000 15 637 815 0.29
DAETWYLER HOLDING AG-REG-S 0.62500% 18-30.05.24* CHF 1100 000 1100 000 1090 100 0.02
DORMAKABA FINANCE AG-REG-S 1.00000% 17-13.10.25* CHF 3820 000 1320 000 2500 000 2441 250 0.05
DORMAKABA FINANCE AG-REG-S 3.75000% 22-14.10.27* CHF 1250 000 1250 000 1291875 0.02
EMISSIONS FUER GEMEINNU WOHNBAUT-REG-S 2.12500% 22-24.11.42*  CHF 2500 000 2500 000 2 690 000 0.05
EMISSIONS- UND FINANZ AG-REG-S 0.37500% 21-06.05.26* CHF 2310 000 2 020 000 4330 000 4124325 0.08
EMISSIONS- UND FINANZ AG-REG-S 2.65000% 23-06.06.28* CHF 3000 000 3 000 000 3 000 000 0.06
EMISSIONSZENTRALE GEM WOHNBAU-REG-S 1.75000% 11-14.09.26*  CHF 2 500 000 2 500 000 2526 250 0.05
EMISSIONSZENTRALE GEM WOHNBAUT-REG-S 1.12500% 14-24.09.29*  CHF 1000 000 1000 000 984 500 0.02
EMISSIONSZENTRALE GEM WOHNBAUT-REG-S 0.37500% 15-27.05.30*  CHF 1.000 000 1.000 000 932 000 0.02
EMISSIONSZENTRALE GEM WOHNBAUTRAE-REG-S 0.32000% 16-09.05.36* CHF 240 000 240 000
EMISSIONSZENTRALE GEM WOHNBAUTRA-REG-S 0.30000% 19-25.11.39* CHF 300 000 300 000 242 700 0.00
EMISSIONSZENTRALE GEM WOHNBAUTRA-REG-S 0.10000% 20-02.11.38% _ CHF 2250 000 2250 000 1787 625 0.03
EMISSIONSZENTRALE WOHNBAUTRAEGER-REG-S 1.25000% 22-25.04.42* CHF 1250 000 1250 000 1170 000 0.02
EMMI FINANZ AG 1.625% 13-12.07.23* CHF 100 000 100 000
EMMI FINANZ AG-REG-S 0.50000% 17-21.06.29* CHF 1250 000 1250 000 1159375 0.02
ENERGIEFINANZIERUNGS AG-REG-S 3.45000% 23-06.07.28* CHF 5400 000 5400 000 5510 700 0.10
ENGADINER KRAFTWERKE AG-REG-S 1.62500% 14-25.04.24* CHF 650 000 650 000 648 115 0.01
ENGADINER KRAFTWERKE AG-REG-S 2.00000% 23-11.04.30* CHF 9500 000 9 500 000 9551199 0.18
EUROFIMA EUROPEAN RAILROADMAT FIN-REG-S 2.87500% 05-04.02.30* CHF 5410 000 5410 000 5831980 0.11
EUROFMA EUROPEAN RALRADMAT FIN CO-REG-S 3.00000% 06-15.05.26* CHF 15 290 000 280 000 15010 000 15 557 865 0.29
EUROFMA EUROPEAN RALRADMAT FIN CO-REG-S 3.00000% 07-22.05.24* CHF 10 650 000 10 650 000
FCA CAPITAL SUISSE SA-REG-S 0.05190% 21-20.12.24* CHF 5625 000 5 625 000 5464 688 0.10
FERRING HOLDING SA-REG-S 1.05000% 20-09.07.25* CHF 3500 000 300 000 3800 000 3699 300 0.07
FERRING HOLDING SA-REG-S 3.25000% 23-21.04.31* CHF 5500 000 5500 000 5568 750 0.10
FERRING HOLDING SA-REG-S 3.25000% 23-21.04.31* CHF 2 500 000 2 500 000
FIRMENICH INTERNATIONAL SA-REG-S 1.00000% 20-19.12.23* CHF 5750 000 5750 000 5739075 0.11
FLUGHAFEN ZUERICH AG 1.50000% 13-17.04.23* CHF 8 545 000 8 545 000
FLUGHAFEN ZUERICH AG-REG-S 0.20000% 20-26.02.35* CHF 3000 000 3000 000 2394 000 0.04
FLUGHAFEN ZUERICH AG-REG-S 0.70000% 20-22.05.24* CHF 3075 000 3075 000
FLUGHAFEN ZURICH AG-REG-S 0.62500% 17-24.05.29* CHF 3110 000 3110 000 2895410 0.05
FREIBURGER KANTONALBANK 1.45000% 12-07.06.27* CHF 4710 000 4710 000 4667 610 0.09
FREIBURGER KANTONALBANK 1.25000% 14-03.06.24* CHF 6 150 000 6150 000
FREIBURGER KANTONALBANK 0.55000% 15-03.02.25* CHF 131835000 5 335 000 8 500 000 8 365 700 0.15
FREIBURGER KANTONALBANK 0.60000% 15-09.04.27* CHF 1150 000 1150 000 1108 025 0.02
FREIBURGER KANTONALBANK 0.50000% 16-23.02.28* CHF 12360000 220 000 12 140 000 11520 860 021
FREIBURGER KANTONALBANK 0.30000% 17-17.02.27* CHF 7150 000 7 150 000 6828 250 0.13
FREIBURGER KANTONALBANK 0.20000% 18-20.02.26* CHF 6 900 000 1.000 000 7 900 000 7631 400 0.14
FREIBURGER KANTONALBANK 0.25000% 19-24.05.29* CHF 8 640 000 1,000 000 9 640 000 8873 620 0.16
FREIBURGER KANTONALBANK 0.10000% 19-01.11.44* CHF 8 830 000 8 830 000 6008815 0.11
FREIBURGER KANTONALBANK-REG-S 0.14000% 20-12.06.30* CHF 4400 000 4400 000 3 942 400 0.07
GALENICA AG-REG-S 2.35000% 23-08.11.29* CHF 4250 000 4250 000 4296 750 0.08
GALENICA SANTE LTD-REG-S 0.50000% 17-15.06.23* CHF 7330 000 7330000
GALENICA SANTE LTD-REG-S 1.00000% 17-15.12.26* CHF 2820 000 2 820 000
GEBERIT AG 0.75000% 22-29.09.27* CHF 1990 000 1,990 000 1911395 0.04
GEBERIT AG-REG-S 0.10000% 19-17.10.24* CHF 1750 000 1750 000 1718 850 0.03
GEBERIT AG-REG-S 0.60000% 19-17.10.28* CHF 1900 000 1,900 000 1794 550 0.03
GEBERIT AG-REG-S 2.30000% 23-27.09.32* CHF 9 085 000 9 085 000 9293 955 0.17
GENEVA, CANTON OF-REG-S 2.12500% 10-27.10.28* CHF 500 000 500 000 516 750 0.01
GENEVA, CANTON OF-REG-S 1.50000% 11-14.10.24* CHF 3890 000 3890 000
GENEVA, CANTON OF-REG-S 1.50000% 12-05.03.32* CHF 2 600 000 2 600 000 2596 100 0.05
GENEVA, CANTON OF-REG-S 1.50000% 12-28.05.27* CHF 2 560 000 2 560 000 2 566 400 0.05
GENEVA, CANTON OF-REG-S 1.75000% 13-22.03.33* CHF 520 000 520 000
GENEVA, CANTON OF-REG-S 1.75000% 13-24.05.34* CHF 4 140 000 4140 000 4189 680 0.08
GENEVA, CANTON OF-REG-S 2.00000% 13-20.03.26* CHF 1870 000 1870 000 1893375 0.03
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GENEVA, CANTON OF-REG-S 2.25000% 13-20.09.29* CHF 7215 000 7215 000 7 546 890 0.14
GENEVA, CANTON OF-REG-S 1.37500% 14-29.09.34* CHF 2 400 000 1350 000 3750 000 3 660 000 0.07
GENEVA, CANTON OF-REG-S 0.02000% 15-27.11.24* CHF 2300 000 2300 000
GENEVA, CANTON OF-REG-S 0.50000% 15-27.11.30* CHF 1200 000 1200 000 1121400 0.02
GENEVA, CANTON OF-REG-S 0.60000% 16-04.07.46* CHF 455 000 455 000
GENEVA, CANTON OF-REG-S 0.50000% 16-31.10.56* CHF 1820 000 1820 000 1293 110 0.02
GENEVA, CANTON OF-REG-S 0.60000% 17-24.03.38* CHF 4 940 000 1.000 000 5 940 000 5117310 0.09
GENEVA, CANTON OF-REG-S 0.25000% 17-29.11.27* CHF 3 640 000 3 640 000 3479 840 0.06
GENEVA, CANTON OF-REG-S 0.50000% 17-28.11.31* CHF 5890 000 5 890 000 5439 415 0.10
GENEVA, CANTON OF-REG-S 0.37500% 20-27.02.30* CHF 1.000 000 2 000 000 3 000 000 2803 500 0.05
GENEVA, CANTON OF-REG-5 0.12500% 19-28.05.32* CHF 8 650 000 8 650 000 7 663 900 0.14
GENEVA, CANTON OF-REG-S 0.30000% 19-28.11.39* CHF 13 180 000 1.000 000 260 000 13 920 000 11177 760 0.21
GENEVA, CANTON OF-REG-S 0.05000% 20-15.11.29* CHF 6 890 000 3 000 000 9 890 000 9 093 855 0.17
GENEVA, CANTON OF-REG-S 0.25000% 20-15.06.40* CHF 21760000 200 000 400 000 21560 000 17 021 620 0.31
GENEVA, CANTON OF-REG-5 0.05000% 21-27.08.41* CHF 2 000 000 2 000 000 1491000 0.03
GENEVA, CITY OF 0.12500%-REG-S 15-12.02.25* CHF 1,900 000 1,900 000 1859 530 0.03
GENEVA, CITY OF 1.37500% 12-19.11.29* CHF 5020 000 5020 000 4944 700 0.09
GEORG FISCHER AG-REG-S 1.05000% 18-20.04.28* CHF 5240 000 5240 000 5014 680 0.09
GEORGES FISCHER FINANZ AG-REG-S 0.87500% 16-12.05.26* CHF 2 180 000 2 180 000 2118 960 0.04
GIVAUDAN FINANCE SA-REG-S 0.12500% 21-07.06.27* CHF 1130 000 400 000 1530 000 1444 320 0.03
GIVAUDAN SA -REG-S 0.62500% 16-05.12.31* CHF 400 000 400 000
GIVAUDAN SA-REG-S 0.37500% 18-09.04.25* CHF 650 000 650 000
GIVAUDAN SA-REG-S 1.75000% 14-19.03.24* CHF 2 990 000 2 990 000
GLARNER KANTONALBANK-REG-S 0.15000% 17-26.09.25* CHF 1850 000 1850 000 1795 425 0.03
GLARNER KANTONALBANK-REG-S 0.40000% 18-30.11.26* CHF 900 000 900 000
GLARNER KANTONALBANK-REG-S 0.25000% 21-13.04.35* CHF 2 495 000 1,000 000 3495 000 2892113 0.05
GLARNER KANTONALBANK-REG-S 1.05000% 22-19.06.26* CHF 2 595 000 2595 000 2559 968 0.05
GRANDE DIXENCE SA 2.35000% 23-06.06.30* CHF 2250 000 2250 000 2259 000 0.04
GRANDE DIXENCE SA-REG-S 1.12500% 17-04.07.24* CHF 1085 000 1085 000 1071763 0.02
GRANDE DIXENCE SA-REG-S 0.80000% 19-17.06.26* CHF 300 000 300 000
GRANDE DIXENCE SA-REG-S 0.30000% 21-31.08.28* CHF 2 625 000 2 625 000 2401 875 0.04
GRAUBUENDNER KANTONALBANK 2.00000% 11-30.09.41* CHF 3000 000 3 000 000 3057 000 0.06
GRAUBUENDNER KANTONALBANK-REG-S 1.25000% 12-14.06.24* CHF 1860 000 1860 000
GRAUBUENDNER KANTONALBANK 1.37500% 13-11.03.25* CHF 70 000 70 000
GRAUBUENDNER KANTONALBANK-REG-S 0.62500% 15-20.04.29* CHF 4 660 000 4 660 000 4413020 0.08
GRAUBUENDNER KANTONALBANK 0.25000% 16-10.03.28* CHF 1400 000 1400 000 1318100 0.02
GRAUBUENDNER KANTONALBANK-REG-S 0.30000% 18-20.02.26* CHF 2 900 000 2 900 000 2813 000 0.05
GRAUBUENDNER KANTONALBANK 0.12500% 18-29.05.24* CHF 3 440 000 8450000 11890000
GRAUBUENDNER KANTONALBANK 0.37500% 19-28.05.32* CHF 3 650 000 3 650 000 3226 600 0.06
GRAUBUENDNER KANTONALBANK-REG-S 0.10000% 21-07.05.31* CHF 7750 000 7750 000 6831625 0.13
GRAUBUENDNER KANTONALBANK 2.00000% 23-30.09.41* CHF 3 000 000 3 000 000
GZO AG SPITAL WETZIKON-REG-S 1.87500% 14-12.06.24* CHF 900 000 900 000 892 620 0.02
HELVETIA SCHISCHE VERSIUNLCHFT AG REG-S 1.95000% 22-25.06.29*  CHF 3 000 000 3 000 000 3018000 0.06
HELVETIA SCHWEIZ VERSICHERUNGSGES-REG-S 1.50000% 14-28.04.25  CHF 1400 000 1400 000 1394 680 0.03
HIAG IMMOBILIEN HOLDING AG-REG-S 1.00000% 16-04.07.23* CHF 200 000 200 000
HIAG IMMOBILIEN HOLDING AG-REG-S 0.87500% 19-08.05.24* CHF 4000 000 2 000 000 2 000 000 1,980 400 0.04
HIAG IMMOBILIEN HOLDING AG-REG-S 0.75000% 21-30.06.28* CHF 5 250 000 1.000 000 6 250 000 5712 500 0.11
HILTI AG-REG-S 0.05000% 20-02.07.25* CHF 1400 000 1400 000
INSELSPITAL-STIFTUNG BERN-REG-S 0.12500% 21-28.09.29* CHF 300 000 300 000
INTERSHOP HOLDING AG 1.12500% 15-17.04.23* CHF 2500 000 2500 000
INTERSHOP HOLDING AG-REG-S 0.30000% 21-29.06.26* CHF 4350 000 4350 000 4143375 0.08
JULIUS BAER GROUP-REG-S 0.37500% 17-06.12.24* CHF 2280 000 2280 000 2241240 0.04
JURA, CANTON OF-REG-S 0.15000% 20-22.05.30* CHF 500 000 500 000 457 000 0.01
KANTONSSPITAL AARAU AG-REG-S 0.75000% 17-28.05.32* CHF 2 850 000 2850 000 2552 175 0.05
KANTONSSPITAL AARAU AG-REG-S 0.70000% 18-23.05.28* CHF 2380 000 2380 000 2272 900 0.04
KANTONSSPITAL AARAU AG-REG-S 1.10000% 18-23.05.33* CHF 2 400 000 2 400 000 2 190 000 0.04
KANTONSSPITAL AARAU AG-REG-S 1.65000% 22-22.05.37* CHF 1200 000 1200 000 1117 200 0.02
KANTONSSPITAL BADEN AG-REG-S 0.35000% 21-30.09.36* CHF 2110 000 1250 000 3360 000 2647 680 0.05
KANTONSSPITAL BADEN AG-REG-S 2.55000% 23-21.06.38* CHF 735 000 735 000
KANTONSSPITAL ST GALLEN-REG-S 0.05000% 21-30.09.31* CHF 1300 000 1300 000 1116 050 0.02
KANTONSSPITAL ST GALLEN-REG-S 0.30000% 21-30.09.36* CHF 3570 000 3570 000 2807 805 0.05
KANTONSSPITAL ST GALLEN-REG-S 2.50000% 23-06.09.38* CHF 2750 000 250 000 2500 000 2581250 0.05
KERNKRAFTWERK GOESGEN-DAENIKEN-REG-S 0.93000% 20-30.09.27*  CHF 3750 000 3 000 000 750 000 712 125 0.01
KERNKRAFTWERK LEIBSTADT AG 1.50000% 15-16.12.22* CHF 3000 000 3000 000
KINDERSPITAL ZUERICH-ELEONOREN-REG-S 0.25000% 16-28.07.28* CHF 750 000 750 000 698 625 0.01
KINDERSPITAL ZUERICH-ELEONOREN-REG-S 0.75000% 16-28.07.36* CHF 1.000 000 1000 000 845 500 0.02
KRAFTWERKE LINTH-LIMMERN AG 2.75000% 11-09.06.23* CHF 4220 000 4220000
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.87500% 11-30.06.31* CHF 4860 000 4860 000 5056 830 0.09
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.87500% 12-27.03.42* CHF 1250 000 1250 000 1306 875 0.02
KRAFTWERKE LINTH-LIMMERN AG-REG-S 3.00000% 12-27.09.52* CHF 820 000 820 000
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.37500% 13-10.12.26* CHF 4320 000 3000 000 7320 000 7382 220 0.14
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KRAFTWERKE LINTH-LIMMERN AG-REG-S 1.25000% 14-11.09.24* CHF 1010 000 1010 000 1001213 0.02
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.00000% 17-11.12.23* CHF 5170 000 1,500 000 5 000 000 1670 000 1669 332 0.03
KRAFTWERKE LINTH-LIMMERN AG-REG-S 2.75000% 23-01.03.30* CHF 4860 000 4860 000 5020 380 0.09
KRAFTWERKE OBERHASLI AG-REG-S 1.87500% 13-21.02.25* CHF 300 000 300 000
KRAFTWERKE OBERHASLI AG 0.70000% 17-30.01.26* CHF 900 000 900 000
KRAFTWERKE OBERHASLI AG 0.12500% 21-21.02.31* CHF 1980 000 1980 000 1720 620 0.03
KUEHNE+NAGEL INTERNATIONAL AG-REG-S 0.20000% 19-18.06.25* CHF 10 700 000 10 700 000 10 395 050 0.19
LAFARGEHOLCIM LTD-REG-S 1.00000% 15-04.12.25* CHF 400 000 400 000
LAFARGEHOLCIM LTD-REG-S 1.00000% 18-11.12.24* CHF 12 030 000 220 000 11810 000 11 668 280 0.22
LAUSANNE, CITY OF 0.62500% 15-04.03.30* CHF 3000 000 500 000 3 500 000 3290 000 0.06
LAUSANNE, CITY OF-REG-S 1.25000% 12-07.06.24* CHF 1400 000 1400 000
LAUSANNE, CITY OF-REG-S 1.37500% 13-27.11.23* CHF 2 150 000 2 150 000
LAUSANNE, CITY OF-REG-S 0.87500% 17-06.10.42* CHF 850 000 850 000
LAUSANNE, CITY OF-REG-S 0.05000% 19-28.09.54* CHF 2 650 000 2 650 000 1556 875 0.03
LAUSANNE, CITY OF-REG-S 0.54000% 21-06.11.62* CHF 2 000 000 2 000 000 1305 000 0.02
LAUSANNE, CITY OF-REG-S 1.87500% 23-14.09.76* CHF 1250 000 1250 000 1267 111 0.02
LGT BANK AG-REG-S 0.62500% 15-25.11.25* CHF 4840 000 4840 000 4716 580 0.09
LGT BANK AG-REG-S 0.20000% 16-12.10.26* CHF 1950 000 600 000 2 550 000 2437 800 0.05
LGT BANK AG-REG-S 0.50000% 17-12.05.27* CHF 3350 000 3350 000 3194225 0.06
LIECHTENSTEINISCHE LANDESBANK AG-REG-S 0.12500% 19-28.05.26*  CHF 3 060 000 3 060 000 2922 300 0.05
LINDT & SPRUENGLI AG-REG-S 1.00000% 14-08.10.24* CHF 3420 000 3420 000 3385116 0.06
LINDT & SPRUENGLI AG-REG-S 0.30000% 17-06.10.27* CHF 270 000 270 000
LONZA SWISS FINANCE AG 1.25000% 15-22.09.23* CHF 2150 000 2150 000
LONZA SWISS FINANCE AG-REG-S 0.70000% 17-12.07.24* CHF 2 150 000 2 150 000 2128715 0.04
LONZA SWISS FINANCE AG-REG-S 2.10000% 23-12.09.29* CHF 9330 000 9330 000 9236 700 0.17
LONZA SWISS FINANCE AG-REG-S 2.10000% 23-12.09.29* CHF 4080 000 4080 000
LUCERNE, CANTON OF 0.12500% 17-20.06.29* CHF 2130 000 2 130 000 1993 680 0.04
LUCERNE, CANTON OF-REG-S 2.00000% 13-28.10.33* CHF 150 000 150 000
LUGANO, CITY OF-REG-S 0.87500% 14-09.12.24* CHF 250 000 250 000
LUGANO, CITY OF-REG-S 0.25000% 17-20.12.27* CHF 200 000 200 000
LUGANO, CITY OF-REG-S 0.15000% 20-28.11.70* CHF 2550 000 2550 000 1195 950 0.02
LUZERNER KANTONALBANK-REG-S 3.00000% 05-11.03.25* CHF 6 750 000 6 750 000 6 858 000 0.13
LUZERNER KANTONALBANK AG-REG-S 1.87500% 10-26.11.35* CHF 70 000 70 000
LUZERNER KANTONALBANK-REG-S 2.50000% 11-11.03.43* CHF 1250 000 1250 000 1375 000 0.03
LUZERNER KANTONALBANK-REG-S 1.62500% 12-20.07.37* CHF 5320 000 2 000 000 7320 000 7023 540 0.13
LUZERNER KANTONALBANK-REG-S 0.20000% 17-11.04.25* CHF 540 000 100 000 640 000
LUZERNER KANTONALBANK-REG-S 0.41000% 19-31.01.29* CHF 500 000 500 000
LUZERNER KANTONALBANK-REG-S 0.85000% 19-12.03.42* CHF 14000 000 250 000 13 750 000 11391875 021
LUZERNER KANTONALBANK-REG-S 0.50000% 19-26.07.41* CHF 2 400 000 3000 000 5400 000 4284 900 0.08
LUZERNER KANTONALBANK-REG-S 0.12500% 20-25.11.32* CHF 260 000 260 000
LUZERNER KANTONALBANK-REG-S 0.40000% 21-15.03.38* CHF 7 900 000 3000 000 10 900 000 8850 800 0.16
LUZERNER KANTONALBANK AG-REG-S 1.62500% 22-13.11.42* CHF 2 250 000 2 250 000 2161125 0.04
LUZERNER KANTONALBANK AG-REG-S-SUB 0.87500% 21-14.05.31* CHF 9 400 000 9 400 000 8323 700 0.15
LUZERNER KANTONALBANK-REG-S 2.0000% 23-19.11.38* CHF 14 400 000 250 000 14 150 000 14 418 850 0.27
LUZERNER KANTONALBANK AG-REG-S 2.05000% 23-16.09.47* CHF 750 000 750 000
LUZERNER KANTONSSPITAL-REG-S 0.62500% 18-25.09.28* CHF 2230 000 2230 000 2 100 660 0.04
MIGROS BANK AG-REG-S 2.25000% 23-26.09.28* CHF 1000 000 1.000 000 1014 000 0.02
MIGROS BANK AG-REG-S 2.50000% 23-26.09.33* CHF 930 000 930 000 951 855 0.02
MOBIMO HOLDING AG-REG-S 1.87500% 14-16.09.24* CHF 5615000 5615 000 5 585 802 0.10
MOBIMO HOLDING AG-REG-S 0.75000% 17-20.03.26* CHF 8 430 000 8 430 000 8130 735 0.15
MOBIMO HOLDING AG-REG-S 0.87500% 18-02.10.23* CHF 8 900 000 8900 000
MOBIMO HOLDING AG-REG-S 0.25000% 20-23.03.28* CHF 5 790 000 5790 000 5329 695 0.10
NANT DE DRANCE SA-REG-S 2.37500% 13-15.02.28* CHF 4820 000 4820 000 4865 790 0.09
NANT DE DRANCE SA-REG-S 1.75000% 14-18.07.24* CHF 2790 000 2790 000 2777724 0.05
NANT DE DRANCE SA-REG-S 2.00000% 16-02.02.26* CHF 170 000 1.000 000 1170 000 1168830 0.02
NANT DE DRANCE SA-REG-S 1.55000% 18-19.08.25* CHF 2 900 000 2 900 000 2882 600 0.05
NANT DE DRANCE SA-REG-S 1.25000% 20-25.06.27* CHF 2 975 000 2 975 000 2894 675 0.05
NANT DE DRANCE SA-REG-S 0.87500% 20-23.05.29* CHF 1630 000 1630 000 1520 790 0.03
NESTLE SA 2.12500% 23-28.06.38* CHF 13 800 000 240 000 13 560 000 13 810 860 0.26
NESTLE SA-REG-S 0.25000% 18-28.06.24* CHF 6 250 000 4000000 10250 000
NESTLE SA-REG-S 0.75000% 18-28.06.28* CHF 4170 000 500 000 3670 000 3519 530 0.07
NESTLE SA-REG-S 2.50000% 22-14.07.34* CHF 4500 000 4500 000 4767 750 0.09
NEUENBURG, CANTON OF-REG-S 1.25000% 12-24.09.27* CHF 790 000 790 000
NEUENBURG, CANTON OF-REG-S 0.04000% 15-11.11.24* CHF 2 900 000 2 900 000
NEUENBURG, CANTON OF-REG-S 0.70000% 17-23.11.37* CHF 1000 000 1.000 000 857 500 0.02
NEUENBURG, CANTON OF-REG-S 0.75000% 18-28.11.33* CHF 500 000 500 000
NEUENBURG, CANTON OF-REG-S 0.10000% 19-29.10.49* CHF 9 900 000 9 900 000 6281 550 0.12
NIDWALDNER KANTONALBANK-REG-S 0.20000% 18-28.03.25* CHF 1900 000 1.000 000 2 900 000 2834 460 0.05
NIDWALDNER KANTONALBANK-REG-S 0.05000% 21-27.05.31* CHF 440 000 440 000
NOVARTIS AG-REG-S 0.25000% 15-13.05.25* CHF 7 845 000 100 000 2 945 000 5 000 000 4882 500 0.09
NOVARTIS AG-REG-S 0.62500% 15-13.11.29* CHF 2 650 000 300 000 2 950 000 2765 625 0.05
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NOVARTIS AG-REG-S 1.05000% 15-11.05.35* CHF 9810 000 2100 000 200 000 11710 000 10 661 955 0.20
OC OERLIKON CORP AG-REG-S 2.62500% 14-17.06.24* CHF 8 800 000 500 000 9300 000 9276 750 0.17
OC OERLIKON CORP AG-REG-5 0.37500% 21-27.11.25* CHF 4755 000 200 000 4955 000 4714683 0.09
OC OERLIKON CORP AG-REG-S 0.80000% 21-27.11.28* CHF 5000 000 5000 000 4425 000 0.08
OC OERLIKON CORP AG-REG-S 3.25000% 23-02.10.29* CHF 6 000 000 6 000 000 5 985 000 0.11
OC OERLIKON CORP INC,PFAEFF-REG-S 2.87500% 23-02.06.26* CHF 5000 000 5000 000 5002 500 0.09
PARTNERS GROUP HOLDING AG-REG-S 0.15000% 17-07.06.24* CHF 6 600 000 6 600 000 6519 480 0.12
PARTNERS GROUP HOLDING AG-REG-S 0.40000% 19-21.06.27* CHF 580 000 1100 000 580 000 1100 000 1042 250 0.02
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 3.25000% 07-15.06.27*  CHF 6 380 000 6 380 000 6 762 800 0.12
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 1.87500% 10-15.09.31*  CHF 20 145 000 600 000 360 000 20 385 000 20 650 005 0.38
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 2.12500% 10-01.12.28*  CHF 8 000 000 1065 000 9 065 000 9309 755 0.17
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 2.37500% 11-25.01.24*  CHF 2555 000 2 555 000
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 2.50000% 11-16.02.27*  CHF 1250 000 1250 000 1288375 0.02
PFANDBREFBK SCHWEZERSHR HYPO INST-REG-S 2.62500% 11-14.02.31%  CHF 3300 000 4750 000 8 050 000 8573 250 0.16
PFANDBREFBK SCHWZERISHR HYPO INST-REG-S 2.25000% 10-13.08.32*  CHF 24 610 000 440 000 24170 000 25221 395 047
PFANDBREFZENTR SCHWEZ KANTNALBNKN-REG-S 2.00000% 10-30.10.25* CHF 17 730 000 10 320 000 7 410 000 7 465 575 0.14
PFANDBREFZNTR SCHWIZ KNTONALBNKEN-REG-S 0.75000% 18-01.10.32* CHF 9120 000 9 120 000 8371248 0.15
PFANDBRIEBK SCHIZERIHER HYPO INST-REG-S 0.87500% 19-19.06.43* CHF 1060 000 1,060 000 891990 0.02
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 0.25000% 22-15.03.27* CHF 510 000 510 000
PFANDBRIEFBANK SCHWEIZERISCHER HY-REG-S 1.00000% 22-06.09.30*  CHF 3000 000 3 000 000 2872 200 0.05
PFANDBRIEFBANK SCHWEIZERISCHER HY-REG-S 1.12500% 22-08.04.52%  CHF 650 000 650 000
PFANDBRIEFBANK SCHWEIZERISCHER HY-REG-S 1.62500% 22-03.05.38*  CHF 4700 000 4700 000 4583 440 0.08
PFANDBRIEFBANK SCHWEZERISCHER HYP-REG-S 1.87500% 22-25.01.38*  CHF 6 400 000 6 400 000 6419 200 0.12
PFANDBRIEFBANK SCHWEIZERISCHER-REG-S 1.50000% 22-22.12.42* CHF 5000 000 5000 000 4732 500 0.09
PFANDBRIEFBANK SCHWEHER HYPOTHE-REG-S 2.12500% 22-07.07.32*  CHF 800 000 800 000 826 400 0.02
PFANDBRIEFBANK SCHWEIZERISCHE AG-REG-S 1.87500% 23-14.01.33*  CHF 9500 000 9 500 000 9623 500 0.18
PFANDBRIEFBANK SCHWEIZER HYPO AG-REG-S 2.12500% 23-17.09.35*  CHF 1900 000 1,900 000 1958 900 0.04
PFANDBRIEFBANK SCHWEIZERISCHER REG-S 2.00000% 23-04.10.40* CHF 9500 000 9 500 000 9 747 000 0.18
PFANDBRIEFBANK SCHWEIZERISCHER HY-REG-S 1.75000% 23-23.12.43*  CHF 33 150 000 600 000 32 550 000 32579 295 0.60
PFANDBRIEFBANK SCHWSCHER HYPO AG-REG-S 0.37500% 21-24.01.42*  CHF 9515000 1100 000 10 615 000 8210703 0.15
PFANDBRIEFBANK SCHWZEHR HYPOTE AG-REG-S 1.87500% 23-25.01.38* CHF 6 000 000 6 000 000
PFANDBRIEFBK SCHWCHER HYPO INST-REG-S 0.12500% 21-20.06.31* CHF 2500 000 2 000 000 4500 000 3987 900 0.07
PFANDBRIEFBK SCHWEI HYPOTHE-REG-S 2.25000% 22-25.09.37* CHF 200 000 200 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.37500% 11-27.06.25*  CHF 9360 000 2 000 000 200 000 11160 000 11293 920 0.21
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-21.01.28* CHF 20 250 000 360 000 19 890 000 19 850 220 037
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 12-02.08.33*  CHF 4160 000 1800 000 5960 000 5 825 900 0.11
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 12-13.08.27%  CHF 5930 000 5 930 000 5894 420 0.11
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.12500% 12-16.11.23*  CHF 3 440 000 3440 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.25000% 13-29.09.23*  CHF 4725 000 4725 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.62500% 13-03.07.30*  CHF 13 850 000 250 000 13 600 000 13 578 240 0.25
PFANDBRIEFBK SCHWEIZ HYPO INST-REG-S 1.75000% 13-15.07.25* CHF 1780 000 2 000 000 3780 000 3787938 0.07
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.12500% 13-28.11.33*  CHF 4410000 500 000 4910 000 5074 485 0.09
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.12500% 14-03.03.44%  CHF 80 000 980 000 80 000 980 000 1038 506 0.02
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 14-14.11.24*  CHF 25 150 000 11950 000 13 200 000 13141 920 0.24
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 14-15.12.25%  CHF 4 880 000 2750 000 7 630 000 7619318 0.14
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 14-21.05.24*  CHF 2 180 000 2180 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 14-07.07.26*  CHF 1800 000 3 000 000 4800 000 4732 800 0.09
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.75000% 14-23.08.24*  CHF 9 940 000 9 940 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 14-09.11.35%  CHF 2 950 000 2 950 000 2 852 650 0.05
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 14-05.12.40*  CHF 8 000 000 8 000 000 7616 000 0.14
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 14-19.03.25*  CHF 11410000 6 000 000 310 000 17 100 000 16 853 760 031
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 15-25.04.33*  CHF 22 050 000 4000 000 470 000 25 580 000 23 098 740 0.43
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 15-04.12.23%  CHF 5 950 000 5 950 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.87500% 15-25.06.37*  CHF 3700 000 3700 000 3265 250 0.06
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 15-25.01.45%  CHF 2 760 000 2 760 000 2342 964 0.04
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 15-24.01.25*  CHF 10 100 000 9 000 000 340 000 18 760 000 18 480 476 0.34
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 15-12.05.32%  CHF 2 250 000 2 250 000 2122875 0.04
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.12500% 15-19.06.42*  CHF 50 000 50 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 15-26.01.26* CHF 11600 000 2 000 000 240 000 13 360 000 13 024 664 0.24
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.62500% 15-16.05.31*  CHF 7 820 000 800 000 8620 000 7970 052 0.15
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 15-15.10.25%  CHF 15500 000 5 000 000 370 000 20 130 000 19 664 997 036
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.00000% 15-25.01.36*  CHF 8620 000 8620 000 7814 030 0.14
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 15-15.06.29*  CHF 15800 000 2 450 000 330 000 17 920 000 16 880 640 031
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.75000% 15-28.11.34*  CHF 6 200 000 6200 000 5542 800 0.10
PFANDBRIEFBK SCHWEIZERISCHER-REG-S 0.25000% 16-05.08.26* CHF 10185000 10 185 000 9833618 0.18
PFANDBRIEFBK SCHWEIZERISCHER HYO-REG-S 0.12500% 16-06.09.28*  CHF 21 465 000 390 000 21075 000 19 658 760 0.36
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 16-26.01.32%  CHF 8810 000 8810 000 7 906 975 0.15
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 16-05.10.35*  CHF 5850 000 5850 000 5003 505 0.09
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.12500% 16-15.12.27* CHF 12195000 220 000 11975 000 11298 413 021
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.37500% 16-08.07.39* CHF 5000 000 600 000 5600 000 4494 000 0.08
PFANDBRIEFBK SCHWEIZERI HYPO INSF-REG-S 0.25000% 16-04.08.38*  CHF 10520 000 10 520 000 8451768 0.16
PFANDBRIEFBK SCHWEIZERI HYPO INST-REG-S 0.12500% 16-15.07.31* CHF 2340 000 400 000 2 740 000 2428736 0.04
UBS (CH) Institutional Fund — Bonds CHF Inland Passive Il Annual Report as of 31 October 2023 107



Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.37500% 16-15.06.46* CHF 9470 000 1850 000 11320 000 8210396 0.15
PFANDBRIEFBK SCHWEIZER HYPO INST-REG-S 0.12500% 16-23.09.32* CHF 3150 000 200 000 3350 000 2902775 0.05
PFANDBRIEFBK SCHWEIZ HYPO INST-REG-S 0.37500% 16-23.09.43* CHF 20225000 360 000 19 865 000 15017 940 0.28
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 16-14.10.36*  CHF 8785 000 1.000 000 9785 000 8023 700 0.15
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 17-06.05.25%  CHF 3 690 000 3 690 000 3605 868 0.07
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.37500% 17-21.03.28*  CHF 2 670 000 2 670 000 2537835 0.05
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 17-18.01.27%  CHF 520 000 520 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 17-27.04.26*  CHF 19 225 000 350 000 18 875 000 18284 213 0.34
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 18-17.11.25%  CHF 11770000 1000 000 230 000 12 540 000 12 200 166 0.23
PFANDBRIEFBK SCHWEIZERIS HYP INST-REG-S 0.50000% 18-22.01.29* CHF 12 940 000 230 000 12 710 000 12019 847 0.22
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.87500% 19-15.03.40¢  CHF 5390 000 5390 000 4 665 045 0.09
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 19-10.12.30*  CHF 12 020 000 220 000 11800 000 10 577 520 0.20
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 19-25.01.44%  CHF 2770 000 2770 000 2143 980 0.04
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.50000% 20-22.06.40*  CHF 3860 000 3860 000 3100352 0.06
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-07.06.28* CHF 15730000 280 000 15 450 000 14 461 200 0.27
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 20-06.10.42*  CHF 9 000 000 9 000 000 6 678 000 0.12
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-02.08.30*  CHF 4 600 000 4 600 000 4 158 400 0.08
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 20-19.11.32*  CHF 14 590 000 780 000 13810 000 11952 555 0.22
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 21-21.12.35%  CHF 9 500 000 400 000 9 900 000 8 207 100 0.15
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.25000% 21-25.03.36*  CHF 590 000 200 000 790 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.12500% 21-19.12.31%  CHF 7 900 000 750 000 8 650 000 7616 325 0.14
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.75000% 22-10.08.35*  CHF 8500 000 8 500 000 7552 250 0.14
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 22-09.04.32%  CHF 4570 000 1750 000 6 320 000 6 158 840 0.11
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.50000% 22-06.09.33*  CHF 1,000 000 1.000 000 977 000 0.02
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.25000% 22-05.07.52%  CHF 8 860 000 13 395 000 370 000 21885 000 24001 280 0.44
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.00000% 23-03.03.33*  CHF 7 500 000 7 500 000 7 665 000 0.14
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 2.00000% 23-02.04.38%  CHF 12 345 000 220 000 12 125 000 12 446 313 0.23
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 1.37500% 23-09.04.32*  CHF 1750 000 1750 000
PFANDBRIEFBK SCHWEIZERISCHER HYPO INST 1.75000% 23-24.03.43*  CHF 5 000 000 5 000 000 4989 250 0.09
PFANDBRIEFBK SCHWISCHER HYPO INST-REG-S 0.25000% 17-20.10.26*  CHF 4670 000 4000 000 8670 000 8349210 0.15
PFANDBRIEFBK SCHWRHER HYPO INST-REG-S 0.62500% 17-18.10.39* CHF 360 000 360 000
PFANDBRIEFBK SCHWZERSHR HYPO INST-REG-S 2.50000% 11-30.03.26*  CHF 7 145 000 7 145 000 7305 048 0.13
PFANDBRIEFZ DER SCHW KANTONALB AG-REG-S 1.85000% 23-19.07.38* CHF 6 000 000 6 000 000 6 070 200 0.11
PFANDBRIEFZEN SCHWEIZ KANTONAL-REG-S AG 0.25000% 17-01.12.25*  CHF 12 280 000 220 000 12 060 000 11736 792 0.22
PFANDBRIEFZENTR SCHWEIZ KANTONALBANKEN 2.25000% 11-16.06.23% CHF 12000 000 12 000 000
PFANDBRIEFZENTR SCHWEIZ KANTNLBKN-REG-S 1.75000% 11-02.09.26*  CHF 7530 000 7530 000 7572 921 0.14
PFANDBRIEFZENTR SCHWEIZ KANTONAL- REG-S 1.62500% 11-31.10.24*  CHF 5 240 000 5 240 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.37500% 12-19.03.27*  CHF 12 680 000 230 000 12 450 000 12 385 260 0.23
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 1.62500% 12-17.04.28* CHF 5120 000 5120 000 5 134 848 0.09
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.50000% 12-21.05.29*  CHF 7770 000 5000 000 230 000 12 540 000 12473538 0.23
PFANDBRIEFZENTR SCHWEIZ KANTOBANK-REG-S 1.25000% 12-17.07.24% CHF 2 480 000 2 480 000
PFANDBRIEFZENTR SCHWEIZ KANTNLBKN-REG-S 1.37500% 13-05.11.27*  CHF 16 130 000 290 000 15 840 000 15 737 040 0.29
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 1.37500% 13-16.04.25*  CHF 5070 000 5070 000 5048 199 0.09
PFANDBRIEFZENTR SCHWEIZ KAN BAN-REG-S 1.50000% 13-21.06.28* CHF 11,980 000 2 000 000 250 000 13 730 000 13 691 556 0.25
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.62500% 14-17.06.26*  CHF 10 000 000 10 000 000 10 013 000 0.19
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.50000% 14-05.02.29*  CHF 12310 000 2 000 000 260 000 14 050 000 13 986 775 0.26
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.00000% 14-18.12.23*  CHF 1570 000 1570 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.75000% 14-15.04.24*  CHF 12 200 000 12 200 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.75000% 14-23.09.24*  CHF 5 640 000 5 640 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.25000% 14-16.11.29*  CHF 1.000 000 1000 000 978 600 0.02
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.00000% 14-22.09.28*  CHF 7 810 000 7810 000 7599911 0.14
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.62500% 15-12.02.30*  CHF 10 760 000 1135000 210 000 11685 000 10 983 900 0.20
PFANDBRIEFZENTR SCHWEIZ KANTOBANK-REG-S 0.37500% 15-14.02.25% CHF 9 250 000 9 250 000 9092 750 0.17
PFANDBRIEFZENTR SCHWEIZ KANTOBANK-REG-S 0.62500% 15-16.07.29*  CHF 10 500 000 10 500 000 9 943 500 0.18
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 15-12.03.24*  CHF 4000 000 4000 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 15-30.04.30*  CHF 8850 000 800 000 9 650 000 8971 605 0.17
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.62500% 15-30.06.27*  CHF 9 470 000 9 470 000 9152 755 0.17
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 15-28.07.25*  CHF 260 000 260 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.37500% 15-15.09.25*  CHF 4170 000 4170 000 4077 009 0.08
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 15-17.07.24*  CHF 14 390 000 14 390 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.62500% 15-01.11.30*  CHF 9 000 000 600 000 9 600 000 8 940 480 0.17
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.12500% 15-25.02.26* CHF 10 000 000 10 000 000 9677 000 0.18
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.50000% 15-20.09.30* CHF 7 880 000 4000 000 210 000 11670 000 10 800 585 0.20
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.25000% 16-11.02.28*  CHF 520 000 600 000 520 000 600 000 567 840 0.01
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.60000% 16-11.12.35%*  CHF 22 880 000 600 000 410 000 23 070 000 19 978 620 037
PFANDBRIEFZENTR SCHWEIZ KANTONA-REG-S 0.50000% 16-30.03.34*  CHF 8350 000 1250 000 9 600 000 8427 840 0.16
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 0.05000% 16-06.11.26* CHF 11520 000 1.000 000 230 000 12 290 000 11755 385 0.22
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.30000% 16-06.06.31* CHF 38740000 700 000 38 040 000 34 262 628 0.63
PFANDBRIEFZENTR SCHWEIZ KANALBANK-REG-S 0.12500% 16-02.09.31* CHF 11855 000 600 000 210 000 12 245 000 10 825 805 0.20
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.25000% 16-21.05.25*  CHF 600 000 6 000 000 6 600 000 6 459 420 0.12
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 16-02.12.24*  CHF 7 000 000 7 000 000 6 877 500 0.13
PFANDBRIEFZENTR SCHWEIZ KANONALBN-REG-S 0.37500% 17-21.09.27*  CHF 700 000 700 000
PFANDBRIEFZENTR SCHWEIZ KANTONA-REG-S 0.50000% 17-20.02.32*  CHF 2 070 000 2 070 000 1874178 0.03
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PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.01000% 17-05.02.24* __ CHF 1620 000 1620 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.37500% 17-07.12.26* _ CHF 560 000 1.000 000 1,560 000 1505 556 0.03
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 17-12.10.29*  CHF 18 690 000 340 000 18 350 000 17 184 775 0.32
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.25000% 17-26.05.27*  CHF 24 420 000 440 000 23 980 000 22915288 0.42
PFANDBRIEFZENTR SCHWEIZ KANTON-REG-S 0.25000% 17-12.05.26* CHF 2 250 000 2 250 000 2178 450 0.04
PFANDBRIEFZENTR SCHWZ KANTNLBKEN-REG-S 0.37500% 17-24.07.28*  CHF 9270 000 1.000 000 10 270 000 9714393 0.18
PFANDBRIEFZENTR SCHWEZ KANTNBKEN-REG-S 0.25000% 17-06.12.27*  CHF 5 860 000 5 860 000 5 555 280 0.10
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.65000% 18-15.02.33*  CHF 4330 000 4330 000 3927310 0.07
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 18-24.11.28*  CHF 7 250 000 7 250 000 6870 100 0.13
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.75000% 18-21.06.33*  CHF 11750 000 200 000 220 000 11730 000 10 687 203 0.20
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S- 0.12500% 18-16.04.25*  CHF 2910 000 2 000 000 4910000 4801489 0.09
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 18-31.10.24*  CHF 12 290 000 220 000 12 070 000 11869 638 0.22
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.62500% 18-08.03.29*  CHF 440 000 440 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.55000% 19-29.01.31*  CHF 4880 000 200 000 5080 000 4 688 840 0.09
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.30000% 19-09.04.29*  CHF 12 000 000 600 000 220 000 12 380 000 11556 730 0.21
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.70000% 19-04.03.39*  CHF 12 635000 230 000 12 405 000 10 550 453 0.19
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.20000% 19-10.09.29*  CHF 5320 000 5000 000 10 320 000 9507 816 0.18
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.50000% 19-15.05.34*  CHF 14720 000 260 000 14 460 000 12 668 406 0.23
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.10000% 19-03.12.31*  CHF 5500 000 5500 000 4829 550 0.09
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 20-23.03.32*  CHF 2 620 000 2 620 000 2292 500 0.04
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.02000% 20-30.01.40%  CHF 460 000 460 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.12500% 20-23.04.32*  CHF 12 980 000 600 000 230000 13 350 000 11 667 900 0.22
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.20000% 20-22.05.42*  CHF 1250 000 1250 000 923375 0.02
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.25000% 20-12.06.40*  CHF 10 150 000 10 150 000 7851025 0.15
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.20000% 20-13.07.35*  CHF 7 520 000 1500 000 9 020 000 7 477 580 0.14
PFANDBRIEFZENTR SCHWEIZ KANTONBK-REG-S 0.12500% 20-03.09.35*  CHF 4930 000 4930 000 4025345 0.07
PFANDBRIEFZENTR SCHWEIZ KNTNLBNKN-REG-S 0.05000% 20-06.10.43*  CHF 5900 000 5900 000 4109 350 0.08
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 0.10000% 21-25.05.32*  CHF 6 000 000 6 000 000
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 0.20000% 21-12.06.35*  CHF 19 300 000 350 000 18 950 000 15 700 075 0.29
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.30000% 21-29.10.36* _ CHF 19 500 000 350 000 19 150 000 15789 175 0.29
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 1.10000% 22-18.04.28*  CHF 5200 000 5200 000 5098 080 0.09
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.45000% 22-14.03.42*  CHF 12 500 000 500 000 230000 12 770 000 11 968 044 0.22
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 1.70000% 22-27.07.32*  CHF 9 500 000 9 500 000 9 474 350 0.18
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.80000% 22-23.05.36*  CHF 17 500 000 1.000 000 330000 18 170 000 18188 170 0.34
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 1.85000% 22-02.04.37*  CHF 2 500 000 500 000 3 000 000 3016 500 0.06
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 2.12500% 23-21.09.38*  CHF 7 440 000 7 440 000 7707 840 0.14
PFANDBRIEFZENTR SCHWEIZ KANTBAN-REG-S 2.10000% 23-27.04.35* CHF 2 000 000 2 000 000 2 062 000 0.04
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 2.35000% 23-17.11.37* _ CHF 3380 000 3380 000
PFANDBRIEFZENTR SCHZ KANTLBKEN-REG-S 0.50000% 18-19.05.28* CHF 8 370 000 8 370 000 7982 469 0.15
PFANDBRIEFZENTRALE DER SCHWEIZ-REG-S 0.10000% 21-03.10.31* CHF 2500 000 2500 000 2202 250 0.04
PFANDBRIEFZENTRALE DER SCHWEIZ-REG-S 0.25000% 21-21.04.36* CHF 4800 000 4800 000 3 969 600 0.07
PFANDBRIEFZENTRALE DER SCHWEIZERI-REG-S 0.10000% 21-25.06.32*  CHF 15000 000 270 000 14 730 000 12 822 465 0.24
PFANDBRIEFZENTRALE DER SCHWEIZERI-REG-S 0.10000% 21-05.05.31*  CHF 500 000 500 000 443 950 0.01
PFANDBRIEFZENTRALE DER SCHWEIZE-REG-S 1.00000% 22-12.10.37* CHF 8 000 000 8 000 000 7 160 000 0.13
PFANDBRIEFZENTRALE DER SCHWZERHEN-REG-S 1.45000% 22-30.04.30*  CHF 2 000 000 2 000 000 1976 400 0.04
PFANDBRIEFZENTRALE DER SCHWEI-REG-S 2.35000% 22-17.11.37* CHF 4500 000 4180 000 8 680 000 9274 580 0.17
PFANDBRIEFZENTRALE DER SCHWEIZER-REG-S 2.00000% 23-17.12.29* CHF 600 000 600 000 613 200 0.01
PFANDBRIEFZENTRALE DER SC KANTONA-REG-S 1.85000% 23-22.09.33*  CHF 13 500 000 13 500 000 13610 700 0.25
PFANDBRIEFZENTRALE DER SCHWEIZ-REG-S 1.85000% 23-26.11.38* CHF 2750 000 2750 000 2784375 0.05
PFANRIEFBK SCH HYP AG-REG-S 1.37500% 22-10.06.32* CHF 9 500 000 9 500 000 9234 950 0.17
PFANRIEFTRE DER SCHWN KNTOAEN AG-REG-S 1.70000% 22-02.12.30%  CHF 500 000 500 000 501 050 0.01
PFNBRFZNRLE SCHWIZIN KNTNLBNKN AG-REG-S 1.50000% 22-17.12.29%  CHF 9 500 000 9 500 000 9431 600 0.17
PRIMEO HOLDING AG 0.10000% 21-28.09.29* CHF 3120 000 3120 000 2 806 440 0.05
PSP SWISS PROPERTY AG-REG-S 1.00000% 15-06.02.25* CHF 4550 000 4550 000 4490 395 0.08
PSP SWISS PROPERTY AG-REG-S 0.50000% 16-16.02.24* CHF 11340 000 11340 000
PSP SWISS PROPERTY AG-REG-S 0.37500% 16-29.04.26* CHF 3085 000 3085 000 2973 940 0.05
PSP SWISS PROPERTY AG-REG-S 0.70000% 19-08.02.27* CHF 2 850 000 2 850 000 2734575 0.05
PSP SWISS PROPERTY AG-REG-S 0.20000% 21-04.02.31* CHF 2750 000 2750 000 2373250 0.04
PSP SWISS PROPERTY AG-REG-S 0.16000% 21-16.09.31* CHF 2500 000 2 500 000 2103 750 0.04
PSP SWISS PROPERTY AG-REG-S 2.00000% 23-01.07.26* CHF 9 000 000 9 000 000 9031500 0.17
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 2.00000% 10-21.09.23* CHF 5 140 000 5 140 000
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 2.62500% 11-04.02.26* CHF 1600 000 1,600 000 1630 400 0.03
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.30000% 16-22.04.25* CHF 14 500 000 260 000 14 240 000 13 905 360 0.26
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT 0.75000% 16-22.04.31* CHF 1150 000 1150 000 1037 300 0.02
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.35000% 18-16.02.24*  CHF 2 400 000 2 400 000
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.18250% 20-11.11.25*  CHF 5900 000 5900 000 5714 150 0.11
RAIFFEISEN SCHWEIZ GENOSSENSCHAFT-REG-S 0.50000% 20-11.11.28*  CHF 4900 000 4900 000 4495 750 0.08
ROCHE KAPITALMARKT AG-REG-S 0.10000% 17-23.09.24* CHF 11485000 11485 000
ROCHE KAPITALMARKT AG-REG-S 0.45000% 17-23.03.29* CHF 6810 000 200 000 7010 000 6571875 0.12
ROCHE KAPITALMARKT AG-REG-S 0.25000% 18-24.09.25* CHF 5730 000 5730 000 5572 425 0.10
ROCHE KAPITALMARKT AG-REG-S 0.75000% 18-24.09.30* CHF 8 270 000 8 270 000 7740 720 0.14
ROCHE KAPITALMARKT AG-REG-S 0.75000% 22-25.02.31* CHF 7500 000 2 000 000 9 500 000 8 844 500 0.16
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ROCHE KAPITALMARKT AG-REG-S 1.00000% 22-25.02.37* CHF 3500 000 1000 000 4500 000 3978 000 0.07
SANDOZ GROUP AG-REG-S 2.12500% 23-17.11.26* CHF 6 565 000 6 565 000 6584 432 0.12
SCHAFFHAUSER KANTONALBANK 0.37500% 15-16.02.27* CHF 4500 000 4500 000 4317 750 0.08
SCHAFFHAUSER KANTONALBANK-REG-S 0.50000% 18-31.05.28* CHF 1.000 000 1.000 000 947 500 0.02
SCHWEIZER VERBAND DER RAIFFEISENBANKEN 0.40500% 21-28.09.29%  CHF 7 000 000 7 000 000 6 300 000 0.12
SCHWEIZERISCHE SUEDOSTBAHN AG-REG-S 0.62500% 18-15.02.35* CHF 2 900 000 2 900 000 2582 450 0.05
SCHWYZER KANTONALBANK-REG-S 0.25000% 15-04.03.27* CHF 6 870 000 6 870 000 6 564 285 0.12
SCHWYZER KANTONALBANK 0.62500% 15-02.07.25* CHF 1.000 000 1.000 000 981 500 0.02
SCHWYZER KANTONALBANK 0.25000% 16-19.02.26* CHF 2 000 000 2 000 000 1934000 0.04
SCHWYZER KANTONALBANK 0.10000% 16-25.10.28* CHF 9 200 000 9 200 000 8 487 000 0.16
SEE-SPITAL-REG-S 1.25000% 18-03.07.26* CHF 950 000 950 000 916 750 0.02
SERVICES INDUSTRIELS DE GENEVE-REG-S 1.25000% 15-30.06.25* CHF 500 000 500 000 493 500 0.01
SFS GROUP AG-REG-S 1.00000% 22-06.06.25* CHF 2 000 000 2 000 000 1968 000 0.04
SGS SA-REG-S 0.45000% 20-06.11.23* CHF 1630 000 1630 000
SGS SA-REG-S 0.55000% 17-03.03.26* CHF 8 600 000 8 600 000 8329 100 0.15
SGS SA-REG-S 0.75000% 18-29.10.25* CHF 4880 000 4880 000 4762 880 0.09
SGS SA-REG-S 0.87500% 15-08.05.30* CHF 3025 000 600 000 3625 000 3382125 0.06
SGS SA-REG-S 0.95000% 20-06.11.26* CHF 2195 000 2195 000 2131345 0.04
SGS SA-REG-S 1.25000% 18-27.10.28* CHF 700 000 700 000
SGS SA-REG-S 1.70000% 22-05.09.29* CHF 5000 000 2 000 000 7 000 000 6 895 000 0.13
SGS SA-REG-S 1.75000% 14-27.02.24* CHF 1930 000 1930 000
SIKA AG-REG-S 0.60000% 18-27.03.26* CHF 1450 000 1450 000 1413750 0.03
SIKA AG-REG-S 0.62500% 18-12.07.24* CHF 5870 000 5870 000 5814235 0.11
SIKA AG-REG-S 1.12500% 18-12.07.28* CHF 3600 000 3 600 000 3502 800 0.06
SIKA AG-REG-S 1.87500% 13-14.11.23* CHF 1040 000 1.040 000
SIX GROUP AG-REG-S 0.20000% 21-28.09.29* CHF 3365 000 3365 000 3050373 0.06
SIX GROUP AG-REG-S 0.12500% 21-27.11.26* CHF 4750 000 4750 000 4493 500 0.08
SOLOTHURN, CANTON OF-REG-S 1.12500% 12-29.11.27* CHF 1770 000 1770 000 1754 070 0.03
SOLOTHURN, CANTON OF 0.50000% 15-16.10.30% CHF 7 350 000 7 350 000 6875 925 0.13
SONOVA HOLDING AG-REG-S 0.75000% 20-06.10.28* CHF 3905 000 3905 000 3692178 0.07
SONOVA HOLDING AG-REG-S 1.05000% 22-19.02.29* CHF 2 280 000 2 280 000 2171700 0.04
SONOVA HOLDING AG-REG-S 1.40000% 22-19.02.32* CHF 4 645 000 4 645 000 4370 945 0.08
ST GALLEN, CANTON OF 2.00000% 13-16.07.38* CHF 2 270 000 2 000 000 4270 000 4470 690 0.08
ST GALLEN, CANTON OF-REG-S 0.20000% 16-28.11.41* CHF 2 900 000 3000 000 5900 000 4540 050 0.08
ST GALLEN, CITY ON 1.62500% 11-10.11.25% CHF 625 000 625 000
ST GALLER KANTONALBANK 2.12500% 10-27.12.40* CHF 2730 000 2730 000 2812621 0.05
ST GALLER KANTONALBANK 1.37500% 12-22.06.27* CHF 5250 000 5250 000 5210625 0.10
ST GALLER KANTONALBANK-REG-S 0.50000% 15-24.06.25* CHF 9310 000 9310 000 9119 145 0.17
ST GALLER KANTONALBANK 0.62500% 17-23.01.32* CHF 860 000 860 000
ST GALLER KANTONALBANK AG 0.10000% 19-10.10.41* CHF 2890 000 2890 000 2099 585 0.04
ST GALLER KANTONALBANK AG-REG-S 0.25000% 21-30.04.35* CHF 1500 000 850 000 2 350 000 1949 325 0.04
STADLER RAIL AG-REG-S 0.37500% 19-20.11.26* CHF 11150000 200 000 10 950 000 10 479 150 0.19
STIFTUNG KANTONSSPITAL GRAUBUENDE-REG-S 0.15000% 21-08.07.30%  CHF 1925 000 1925 000 1719988 0.03
STRAUMANN HOLDING AG-REG-S 0.55000% 20-03.10.25* CHF 1.000 000 1.000 000 976 500 0.02
SULZER AG-REG-S 1.30000% 18-06.07.23* CHF 8 800 000 2000000 10800 000
SULZER AG-REG-S 1.60000% 18-22.10.24* CHF 6 870 000 6 870 000 6732 600 0.12
SWISS PRIME SITE FINANCE AG-REG-S 2.00000% 14-10.12.24* CHF 6 150 000 6 150 000 6129 705 0.11
SWISS PRIME SITE FINANCE AG-REG-S 0.50000% 16-03.11.25* CHF 6370 000 6370 000 6153 420 0.11
SWISS PRIME SITE FINANCE AG-REG-S 0.82500% 17-11.05.26* CHF 3 670 000 3670 000 3558 065 0.07
SWISS PRIME SITE FINANCE AG-REG-S 1.00000% 18-16.07.24* CHF 3650 000 3650 000 3615325 0.07
SWISS PRIME SITE FINANCE AG-REG-S 1.25000% 19-02.04.27* CHF 7 560 000 1000 000 8 560 000 8 324 600 0.15
SWISS PRIME SITE FINANCE AG-REG-S 0.37500% 19-30.09.31* CHF 260 000 260 000
SWISS PRIME SITE FINANCE AG-REG-S 0.65000% 20-18.12.29* CHF 4785 000 4785 000 4313678 0.08
SWISS PRIME SITE FINANCE AG-REG-S 0.37500% 21-11.02.28* CHF 3500 000 3500 000 3227000 0.06
SWISS REINSURANCE CO LTD-REG-S 1.00000% 14-17.09.24* CHF 4 600 000 4 600 000
SWISSCOM AG 0.25000% 15-17.04.23* CHF 3000 000 3,000 000
SWISSCOM AG-REG-S 0.37500%16-31.03.28* CHF 7 400 000 7 400 000 6 993 000 0.13
SWISSCOM AG-REG-S 0.12500% 16-15.09.32* CHF 1850 000 1.850 000 1584525 0.03
SWISSCOM AG-REG-S 0.37500% 16-15.12.27* CHF 6 400 000 6 400 000 6 076 800 0.11
SWISSCOM AG-REG-S 0.37500% 17-31.05.27* CHF 3310000 3310000 3164 360 0.06
SWISSCOM AG-REG-S 0.75000% 17-24.11.33* CHF 4575 000 4575 000 4101488 0.08
SWISSCOM AG-REG-S 0.50000% 19-15.03.29* CHF 8795 000 500 000 9295 000 8704 768 0.16
SWISSCOM AG-REG-S 0.75000% 18-12.10.28* CHF 1450 000 1450 000 1385475 0.03
SWISSCOM AG-REG-S 0.25000% 21-18.05.33* CHF 5500 000 5500 000 4713500 0.09
SWISSCOM AG-REG-S 1.50000% 14-14.07.26* CHF 8310 000 8310 000 8280915 0.15
SWISSCOM AG-REG-S 1.50000% 14-28.09.29* CHF 1,500 000 1,500 000 1474 500 0.03
SWISSCOM AG-REG-S 1.00000% 15-17.04.35* CHF 2 600 000 2 600 000 2351700 0.04
SWISSGRID AG-REG-S 0.62500% 15-25.02.30* CHF 220 000 220 000
SWISSGRID AG-REG-S 0.20000% 20-30.06.32* CHF 4550 000 4550 000 3926 650 0.07
SWISSGRID AG-REG-S 0.15000% 20-30.06.34* CHF 3400 000 200 000 3200 000 2595 200 0.05
SWISSGRID AG-REG-S 0.12500% 20-30.06.36* CHF 3775 000 3775 000 2901 088 0.05
SWISSGRID AG-REG-S 0.20000% 21-29.06.40* CHF 3500 000 3500 000 2500 750 0.05
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SWISSGRID AG-REG-S 1.62500% 13-30.01.25* CHF 3950 000 3950 000 3930250 0.07
SWITZERLAND 3.50000%-REG-S 03-08.04.33* CHF 45209 000 6417 000 930 000 50 696 000 61463 830 1.14
SWITZERLAND-REG-S 0.50000% 15-27.05.30* CHF 33000000 25 742 000 1060 000 57 682 000 55 784 262 1.03
SWITZERLAND-REG-S 0.50000% 16-30.05.58* CHF 281380000 2 853 000 560 000 30 673 000 25746 916 0.48
SWITZERLAND-REG-S 0.50000% 17-24.05.55* CHF 21776000 8 247 000 540 000 29 483 000 24538 701 0.45
SWITZERLAND-REG-S 0.50000% 17-28.06.45* CHF 23340000 35 576 000 1230 000 57 686 000 49 944 539 0.92
SWITZERLAND-REG-S 0.50000% 18-27.06.32* CHF 32430000 16 215 000 880 000 47 765 000 45 405 409 0.84
SWITZERLAND-REG-S 0.25000% 21-23.06.35* CHF 2700 000 7367 000 10 067 000 9064 327 0.17
SWITZERLAND-REG-S 0.50000% 23-27.05.30* CHF 5500 000 5500 000
SWITZERLAND-REG-S 0.25000% 23-23.06.35* CHF 5500 000 5500 000
SWITZERLAND-REG-S 0.50000% 23-28.06.45* CHF 2 500 000 2500 000
SWITZERLAND-REG-S 1.50000% 12-30.04.42* CHF 54020000 4 670 000 1040 000 57 650 000 60 497 910 112
SWITZERLAND-REG-S 1.25000% 12-11.06.24* CHF 34900000 500000 35400 000
SWITZERLAND-REG-S 1.25000% 12-27.06.37* CHF 43145000 14 666 000 1040 000 56 771000 57 350 064 1.06
SWITZERLAND-REG-S 1.50000% 13-24.07.25* CHF 20240000 400 000 360 000 20 280 000 20 355 036 0.38
SWITZERLAND-REG-S 1.25000% 14-28.05.26* CHF 30510000 1885 000 580 000 31815000 31913626 0.59
SWITZERLAND-REG-S 1.50000% 22-26.10.38* CHF 22 431000 400 000 22 031000 23101 707 0.43
SWITZERLAND-REG-S 1.50000% 23-26.10.38* CHF 15000 000 15 000 000
SWITZERLAND-REG-S 2.50000% 06-08.03.36* CHF 41865000 16 894 000 1050 000 57 709 000 66 578 873 1.23
SWITZERLAND-REG-S 2.25000% 11-22.06.31* CHF 33705000 18 898 000 950 000 51 653 000 56 260 448 1.04
SWITZERLAND-REG-S 2.00000% 14-25.06.64* CHF 27395000 15 930 000 780 000 42 545 000 55 504 207 1.03
SWITZERLAND-REG-S 2.00000% 22-25.06.64* CHF 11600000 11600 000
SWITZERLAND-REG-S 2.50000% 23-08.03.36* CHF 2500 000 2500 000
SWITZERLAND-REG-S 3.25000% 07-27.06.27* CHF 32292000 1852 000 610 000 33 534 000 36126 178 0.67
SWITZERLAND-REG-S 4.00000% 98-08.04.28* CHF 66785000 2 190 000 1240 000 67 735 000 76 405 080 1.41
SWITZERLAND-REG-S 4.00000% 99-06.01.49* CHF 28570000 12 086 000 730 000 39 926 000 64 480 490 1.19
SWITZERLAND-REG-S 4.00000% 23-06.01.49* CHF 1000 000 1.000 000
SYNGENTA FINANCE AG-REG-S 0.12500% 20-09.12.22* CHF 4750 000 4750 000
SYNGENTA FINANCE AG-REG-S 0.70000% 20-09.12.26* CHF 7 250 000 7 250 000 6 905 625 0.13
SYNGENTA FINANCE AG-REG-S 0.62500% 21-30.08.24* CHF 4850 000 4850 000 4777 250 0.09
TESSIN, CANTON OF -REG-S 0.01000% 17-22.12.25* CHF 900 000 900 000
TESSIN, CANTON OF 0.40000% 16-27.06.44* CHF 1200 000 1200 000 927 000 0.02
TESSIN, CANTON OF-REG-S 2.12500% 10-24.11.34* CHF 9 235 000 350 000 9 585 000 10 102 590 0.19
TESSIN, CANTON OF-REG-S 1.25000% 12-11.06.27* CHF 2 670 000 2 670 000 2 656 650 0.05
TESSIN, CANTON OF-REG-S 1.80000% 13-15.05.43* CHF 6 870 000 6 870 000 6928 395 0.13
TESSIN, CANTON OF-REG-S 1.75000% 23-21.04.31* CHF 10 000 000 10 000 000 10 165 000 0.19
THURGAU, CANTON OF-REG-S 0.37500% 15-12.06.25* CHF 3 400 000 3 400 000 3337 100 0.06
THURGAUER KANTONALBANK 1.75000% 13-30.09.24* CHF 2 260 000 2 260 000 2257288 0.04
THURGAUER KANTONALBANK 0.50000% 15-16.02.29* CHF 2 000 000 2 000 000 1884 000 0.03
THURGAUER KANTONALBANK 0.37500% 15-31.03.25* CHF 2350 000 2 000 000 4350 000 4269 525 0.08
THURGAUER KANTONALBANK 0.37500% 17-08.02.28* CHF 1080 000 1080 000 1023 300 0.02
THURGAUER KANTONALBANK 0.70000% 18-22.03.30* CHF 5090 000 5090 000 4761695 0.09
THURGAUER KANTONALBANK 0.50000% 18-30.11.26* CHF 2 900 000 2 900 000 2799 950 0.05
THURGAUER KANTONALBANK 0.12500% 21-21.05.32* CHF 7 700 000 7 700 000 6625 850 0.12
UBS GROUP AG 0.37500% 21-24.08.29% CHF 2 000 000 200 000 2 200 000 1963 500 0.04
UBS GROUP AG-REG-S 0.62500% 17-18.05.24* CHF 7 400 000 7 400 000
UBS GROUP AG-REG-S 1.25000% 16-23.02.26* CHF 3 800 000 3800 000 3733 500 0.07
UBS SWITZERLAND AG-REG-S 1.82000% 23-18.10.26* CHF 8 000 000 8 000 000 8016 000 0.15
UBS SWITZERLAND AG-REG-S 2.03500% 23-18.10.33* CHF 8 000 000 8 000 000 8 060 000 0.15
UNION BANCAIRE PRIVEE UBP SA-REG-S 0.20000% 21-15.12.26* CHF 5250 000 5250 000 4963 875 0.09
VALIANT BANK AG-REG-S 0.37500% 17-06.12.27* CHF 11,590 000 210 000 11380 000 10 748 410 0.20
VALIANT BANK AG-REG-S 0.12500% 18-23.04.24* CHF 3730000 3730 000
VALIANT BANK AG-REG-S 0.12500% 19-04.12.34* CHF 23980000 430 000 23 550 000 18 898 875 0.35
VALIANT BANK AG-REG-S 0.10000% 21-07.05.31* CHF__ 10900 000 10 900 000 9575 650 0.18
VALIANT BANK AG-REG-S 0.1000% 21-29.11.30* CHF 9 600 000 9 600 000 8 496 000 0.16
VAUD, CANTON OF-REG-S 2.00000% 13-24.10.33* CHF 6 350 000 6 350 000 6638 925 0.12
VP BANK AG-REG-S 0.60000% 19-29.11.29% CHF 2 000 000 2 000 000 1801000 0.03
VP BANK AG-REG-S 0.87500% 15-07.10.24* CHF 5400 000 5 400 000 5 343 300 0.10
WALLISER KANTONALBANK 0.40000% 15-15.09.25* CHF 5900 000 5900 000 5 752 500 0.11
WALLISER KANTONALBANK-REG-S 0.20000% 16-19.08.24* CHF 520 000 520 000
WALLISER KANTONALBANK-REG-S 0.20000% 17-02.02.26* CHF 1380 000 1380 000 1334 460 0.02
WALLISER KANTONALBANK-REG-S 0.35000% 18-07.09.27* CHF___ 15000 000 270 000 14 730 000 13986 135 0.26
WALLISER KANTONALBANK-REG-S 0.15000% 20-05.10.32* CHF 3390 000 3390 000 2 895 060 0.05
WALLISER KANTONALBANK-REG-S 0.10000% 21-18.04.31* CHF 6 560 000 6 560 000 5 785 920 0.11
WALLISER KANTONALBANK-REG-S 0.12500% 21-15.09.33* CHF 400 000 400 000
WALLISER KANTONALBANK-REG-S 0.30000% 22-07.02.30* CHF 500 000 500 000
WALLISER KANTONALBANK 1.80000% 23-29.08.29* CHF 1250 000 1250 000 1258 750 0.02
WASSERWERKE ZUG AG-REG-S 0.20000% 21-29.09.33* CHF 570 000 570 000
WINTERTHUR, CITY OF 1.87500% 12-20.04.37* CHF 3460 000 3460 000 3 466 920 0.06
WINTERTHUR, CITY OF 0.30000% 15-10.12.27* CHF 130 000 130 000
WINTERTHUR, CITY OF-REG-S 1.50000% 13-24.01.36* CHF 2510 000 2 000 000 4510 000 4340875 0.08
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
WINTERTHUR, CITY OF-REG-S 2.25000% 14-10.02.39* CHF 3450 000 3450 000 3617325 0.07
WINTERTHUR, CITY OF-REG-S 0.15000% 18-26.03.25* CHF 520 000 520 000
ZUERCHER KANTONALBANK-REG-S 2.00000% 10-08.09.25* CHF 8 765 000 8 765 000 8817 590 0.16
ZUERCHER KANTONALBANK-REG-S 2.00000% 10-30.11.34* CHF 3900 000 3 900 000 3952 650 0.07
ZUERCHER KANTONALBANK 2.50000% 11-29.03.44* CHF 2 065 000 2 065 000 2238 460 0.04
ZUERCHER KANTONALBANK 2.50000% 11-10.06.31* CHF 2 900 000 2 900 000 3050 800 0.06
ZUERCHER KANTONALBANK-REG-S 1.12500% 13-29.01.24* CHF 3260 000 3260 000
ZUERCHER KANTONALBANK-REG-S 0.75000% 15-28.10.30* CHF 19 150 000 340 000 18 810 000 17 559 135 0.32
ZUERCHER KANTONALBANK-REG-S 0.12500% 16-13.05.26* CHF 14300 000 540 000 270 000 14 570 000 14 030 910 0.26
ZUERCHER KANTONALBANK-REG-S 0.02000% 16-16.08.27* CHF 3820 000 3820 000 3594 620 0.07
ZUERCHER KANTONALBANK-REG-S 0.05000% 16-23.11.26* CHF 17840 000 1.000 000 340 000 18 500 000 17 630 500 033
ZUERCHER KANTONALBANK-REG-S 0.25000% 17-27.01.26* CHF 10 060 000 600 000 10 660 000 10 329 540 0.19
ZUERCHER KANTONALBANK-REG-S 0.30000% 18-25.01.28* CHF 4000 000 1250 000 5 250 000 4 966 500 0.09
ZUERCHER KANTONALBANK-REG-S 0.25000% 18-08.05.25* CHF 7 470 000 7 470 000
ZUERCHER KANTONALBANK-REG-S 0.15000% 19-25.01.27* CHF 4 600 000 1.000 000 5 600 000 5 342 400 0.10
ZUERCHER KANTONALBANK-REG-S 0.12500% 19-06.06.29* CHF 990 000 990 000 906 840 0.02
ZUERCHER KANTONALBANK-REG-S 0.05000% 20-05.02.31* CHF 13970000 250 000 13 720 000 12 121620 0.22
ZUERICH, CANTON OF-REG-S 1.00000% 12-03.12.25* CHF 850 000 850 000
ZUERICH, CANTON OF-REG-S 1.25000% 12-03.12.32* CHF 600 000 600 000 600 000 600 000 587 400 0.01
ZUERICH, CANTON OF-REG-S 1.00000% 14-06.10.27* CHF 500 000 500 000
ZUERICH, CANTON OF-REG-S 0.10000% 20-23.06.45* CHF 5 360 000 950 000 6310 000 4536 890 0.08
ZUERICH, CITY OF-REG-S 2.75000% 05-14.02.25* CHF 6110 000 6110000
ZUERICH, CITY OF-REG-S 2.55000% 06-10.03.36* CHF 11110000 11110 000 12 209 890 0.23
ZUERICH, CITY OF-REG-S 2.62500% 11-10.06.38* CHF 2560 000 2560 000 2886 400 0.05
ZUERICH, CITY OF-REG-S 1.50000% 12-12.04.32* CHF 650 000 650 000
ZUERICH, CITY OF-REG-S 1.00000% 12-05.12.23* CHF 2490 000 2490 000
ZUERICH, CITY OF-REG-S 1.62500% 13-26.09.24* CHF 1410 000 1410000
ZUERICH, CITY OF-REG-S 1.00000% 14-30.03.27* CHF 900 000 900 000
ZUERICH, CITY OF-REG-S 0.70000% 17-24.11.39* CHF 3000 000 3 000 000 2 607 000 0.05
ZUERICH, CITY OF-REG-S 0.95000% 18-19.12.42* CHF 900 000 900 000
ZUERICH, CITY OF-REG-S 0.25000% 21-24.11.51* CHF 3 000 000 3 000 000 2101 500 0.04
ZUG ESTATES HOLDING AG-REG-S 0.10000% 19-02.10.25* CHF 1380 000 1380 000 1328 940 0.02
ZUG ESTATES HOLDING AG-REG-S 0.75000% 22-17.04.29* CHF 2 060 000 2 060 000 1903 440 0.04
ZUGER KANTONALBANK 0.50000% 15-03.03.27* CHF 4740 000 4740 000 4578 840 0.08
ZUGER KANTONALBANK 0.12500% 19-03.12.29% CHF 14250000 260 000 13 990 000 12 688 930 0.23
ZUGER KANTONALBANK 1.50000% 12-05.06.37* CHF 4900 000 4900 000 4686 850 0.09
ZUGER KANTONALBANK AG 1.50000% 11-28.11.23* CHF 2 420 000 2 420 000
ZUGER KANTONALBANK AG 1.50000% 12-20.11.37* CHF 2550 000 2550 000 2433975 0.04
ZUGER KANTONALBANK AG 0.37500% 16-15.12.27* CHF 2 900 000 2 900 000 2 753 550 0.05
ZUGER KANTONALBANK AG 0.12500% 19-27.06.30* CHF 13750 000 250 000 13 500 000 12 102 750 0.22
ZUGER KANTONALBANK AG 0.10000% 20-14.10.31* CHF 2 900 000 2 900 000 2530 250 0.05
ZURICH INSURANCE CO-REG-S 1.50000% 14-22.07.26* CHF 4900 000 4900 000 4887 750 0.09
ZURICH INSURANCE CO-REG-S 0.50000% 18-18.12.24* CHF 560 000 560 000
ZURICH INSURANCE CO-REG-S 1.00000% 18-30.10.28* CHF 2 950 000 2 950 000 2876 250 0.05
ZURICH INSURANCE CO-REG-S 0.75000% 19-22.10.27* CHF 90 000 90 000
TOTAL CHF 3 981 729 048 73.58
Total Bonds, fixed rate 3981729 048 73.58
Bonds, zero coupon
CHF
AARGAUISCHE KANTONALBANK-REG-S 0.00000% 19-17.09.29* CHF 7 900 000 7 900 000 7 141 600 0.13
AMAG LEASING AG-REG-S 0.00000% 21-18.02.25* CHF 2500 000 2500 000 2424 250 0.04
BALOISE HOLDING AG-REG-S 0.00000% 19-25.09.26* CHF 8 900 000 8 900 000 8 472 800 0.16
BASEL-STADT, CANTON OF-REG-S 0.00000% 16-04.09.26* CHF 2130 000 600 000 2730 000 2627 625 0.05
BASEL-STADT, CANTON OF-REG-S 0.00000% 16-05.09.29* CHF 400 000 400 000
BASEL-STADT, CANTON OF-REG-S 0.00000% 17-22.11.24* CHF 2 400 000 2 400 000
BASLER KANTONALBANK-REG-S 0.00000% 19-23.08.34* CHF 16 830 000 300 000 16 580 000 13537 570 0.25
CREDIT SUISSE SCHWEIZ AG-REG-S 0.00000% 19-16.07.29* CHF 7 070 000 7 070 000 6292 300 0.12
EUROFIMA EUROPEAN RAILROADMAT FIN CO 0.00000% 21-22.12.31* CHF 4800 000 4800 000 4209 600 0.08
FREIBURGER KANTONALBANK-REG-S 0.00000% 20-26.02.30* CHF 5125 000 5 125 000 4584313 0.08
FREIBURGER KANTONALBANK 0.00000% 21-05.02.31* CHF 5 450 000 5 450 000 4768 750 0.09
GENEVA, CANTON OF-REG-S 0.00000% 19-23.09.59* CHF 10390000 10 390 000 5844 375 0.11
GENEVA, CANTON OF-REG-S 0.00000% 19-26.05.28* CHF 3090 000 3090 000 2898 420 0.05
GLARNER KANTONALBANK-REG-S 0.00000% 19-16.10.29* CHF 5 400 000 5 400 000 4887 000 0.09
GLARNER KANTONALBANK-REG-S 0.00000% 20-06.09.28* CHF 7 600 000 7 600 000 7033 800 0.13
LIECHTENSTEINISCHE LANDESBANK AG-REG-S 0.00000% 19-27.09.29*  CHF 200 000 200 000
LUZERNER KANTONALBANK-REG-S 0.00000% 20-07.08.28* CHF 9610 000 300 000 9910 000 9 176 660 0.17
NIDWALDNER KANTONALBANK-REG-S 0.00000% 19-05.11.29* CHF 1750 000 1750 000 1570 625 0.03
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-29.07.24*  CHF 950 000 950 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-26.08.49*  CHF 28 650 000 7 500 000 650 000 35500 000 22 205 250 0.41
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 19-06.04.27* CHF 21360 000 380 000 20 980 000 19910 020 0.37
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 20-25.02.28*  CHF 3930 000 3930 000 3671406 0.07
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 20-10.05.45* CHF 8590 000 8590 000 5742 415 0.11
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 20-26.02.30*  CHF 1000 000 1000 000 902 000 0.02
PFANDBRIEFBK SCHWEIZERISCHER HYPO-REG-S 0.00000% 21-17.11.27* CHF 530 000 530 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 16-14.06.24*  CHF 2550 000 2 550 000
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 16-27.01.27* CHF 12 140 000 2 000 000 250 000 13 890 000 13214 946 0.24
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 16-02.10.26*  CHF 13 250 000 1000 000 260 000 13 990 000 13 367 445 0.25
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 19-10.09.37* CHF 4 620 000 4620 000 3594 360 0.07
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 20-02.04.31*  CHF 16 400 000 300 000 16 100 000 14 208 250 0.26
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 20-21.06.28* CHF 530 000 3 000 000 3530 000 3284312 0.06
PFANDBRIEFZENTR SCHWEI KANTONALBK-REG-S 0.00000% 20-15.03.30* CHF 1600 000 1600 000 1441920 0.03
PFANDBRIEFZENTR SCHWEIZ KANTONAL-REG-S 0.00000% 21-05.02.29* CHF 5 600 000 5 600 000 5152 560 0.10
PFANDBRIEFZENTR SCHWEIZ KANT BK-REG-S 0.00000% 21-18.03.33* CHF 7 000 000 7 000 000 5 946 500 0.11
PFANDBRIEFZENTR SCHWEIZ KNTONLBK-REG-S 0.00000% 21-15.02.36* CHF 43 640 000 1500 000 810 000 44 330 000 35 335 443 0.65
PFANDBRIEFZENTR SCHWEIZ KANTONALB-REG-S 0.00000% 21-13.03.28* CHF 4030 000 3000 000 7 030 000 6566 020 0.12
PFANDBRIEFZENTRALE DER SCHWEIZER-REG-S 0.00000% 20-19.07.30* CHF 6570 000 6570 000 5883 435 0.11
PSP SWISS PROPERTY AG 0.00000% 16-01.09.23* CHF 1875 000 1875 000
PSP SWISS PROPERTY AG-REG-S 0.00000% 19-06.02.30* CHF 7 400 000 200 000 7 600 000 6631 000 0.12
RHAETISCHE BAHN STAMM 0.00000% 16-01.09.31* CHF 3050 000 3050 000 2716 025 0.05
SOLOTHURN, CANTON OF-REG-S 0.00000% 17-27.10.25* CHF 1500 000 1500 000 1457 250 0.03
SONOVA HOLDING AG-REG-S 0.00000% 19-11.10.29* CHF 100 000 100 000
SWISSCOM AG-REG-S 0.00000% 19-30.08.44* CHF 4 400 000 4 250 000 8 650 000 5678 725 0.10
SWISSGRID AG-REG-S 0.00000% 20-30.06.28* CHF 5 600 000 5 600 000 5149 200 0.10
SWISSGRID AG-REG-S 0.00000% 21-30.06.26* CHF 130 000 130 000
SWITZERLAND-REG-S 0.00000% 16-22.06.29* CHF 37 660 000 14 600 000 930 000 51330 000 48 522 249 0.90
SWITZERLAND-REG-S 0.00000% 19-26.06.34* CHF 19 930 000 17 461 000 670 000 36 721 000 32736772 0.60
SWITZERLAND-REG-S 0.00000% 19-24.07.39* CHF 22 300 000 15 768 000 690 000 37 378 000 30 986 362 0.57
SWITZERLAND-REG-S 0.00000% 23-26.06.34* CHF 5000 000 5 000 000
TRANSPORTS PUBLICS GENEVOIS-REG-S 0.00000% 20-24.02.32* CHF 1500 000 1500 000 1274774 0.02
VALIANT BANK AG-REG-S 0.00000% 19-31.07.29* CHF 2 750 000 2 750 000 2477 750 0.05
VALIANT BANK AG-REG-S 0.00000% 19-31.10.25* CHF 10 475 000 10 475 000 10 097 900 0.19
VALIANT BANK AG-REG-S 0.00000% 21-20.01.26* CHF 7 360 000 7 360 000 7 076 640 0.13
WALLISER KANTONALBANK-REG-S 0.00000% 20-14.02.29* CHF 11900 000 210 000 11 690 000 10 655 435 0.20
ZUERCHER KANTONALBANK-REG-S 0.00000% 20-12.03.30* CHF 4380 000 4 380 000 3922 290 0.07
ZUERCHER KANTONALBANK 0.00000% 21-21.01.33* CHF 4300 000 5000 000 9 300 000 7 853 850 0.15
ZUERICH, CANTON OF-REG-S 0.00000% 18-27.06.25* CHF 200 000 200 000
ZUERICH, CANTON OF-REG-S 0.00000% 20-23.06.28* CHF 10 340 000 10 340 000 9 745 450 0.18
ZUERICH, CITY OF-REG-S 0.00000% 20-26.10.60* CHF 2900 000 2900 000 1653427 0.03
ZUERICH, CITY OF-REG-S 0.00000% 21-25.11.30* CHF 2 000 000 2 000 000 1798 000 0.03
TOTAL CHF 436 329 068 8.06
Total Bonds, zero coupon 436 329 068 8.06
Total Securities traded on an exchange 5281890 222 97.60
Securities traded neither on an exchange nor on a regulated market
Investment certificates, open end
Switzerland
UBS (CH) INST FUND-BONDS CHF INLAND CORPORATE PASSIVE Il UX** CHF 5 5 533 491 0.01
TOTAL Switzerland 533 491 0.01
Total Investment certificates, open end 533 491 0.01
Total Securities traded neither on an exchange nor on a regulated market 533 491 0.01
Total securities and similar instruments 5282423713 97.61
(thereof in lending 0.00)
Bank deposits at sight 94 118 426 1.74
Other assets 35231521 0.65
Total fund assets 5411773 660 100.00
Short-term bank liabilities -65 566 516
Other liabilities -2 207
Net fund assets 5 346 204 937
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in %

Market value as of of the total
Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 5281890 222 97.60
Investments valuation based on market-observed parameters 533 491 0.01
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 5282423713 97.61

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
** valuation based on market-observed parameters
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 34 CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Deposits made in securities instead of in cash

UBS (CH) Institutional Fund

— Bonds CHF Inland Passive Il Class I-X

During the period under review, securities (instead of in cash)
in the value of CHF 46 201 633.96 were deposited which
corresponds to 43 302.4275 units.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

UBS (CH) Institutional Fund — Bonds CHF Inland Passive I

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Bonds CHF Inland Passive Il
Class I-B

Class I-X

0.05%
0.00%

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.
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UBS (CH) Institutional Fund
— Bonds CHF Prime Ausland

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 359910 840.63 337 770 527.63 333 804 409.00
Class I-A1 CH0022466079
Net asset value per unit in CHF 979.31 949.60 1034.79
Issue and redemption price per unit in CHF' 978.23 949.60 1034.79
Number of units outstanding 26 993.7200 4 438.8200 4 438.8200
Class I-X CH0022466178
Net asset value per unit in CHF 998.06 966.04 1050.81
Issue and redemption price per unit in CHF' 996.96 966.04 1050.81
Number of units outstanding 14 900.9640 12 899.6730 11 951.0770
Class U-X CH0318156509
Net asset value per unit in CHF 92 475.78 89 509.35 97 363.78
Issue and redemption price per unit in CHF' 92 374.06 89 509.35 97 363.78
Number of units outstanding 3445.2650 3587.2650 3252.2650
! see Supplementary information
Performance
Currency 2022/2023 2021/2022 2020/2021
Class I-A1 CHF 3.1% -8.1% -1.6%
Class I-X CHF 3.4% -7.9% -1.4%
Class U-X CHF 3.4% -7.9% -1.4%
Benchmark:
SBI® Foreign AAA-AA (TR) CHF 3.0% -0.08 -1.7%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
Breakdown by risk domicile in % of total assets
France 14.75
Supranationals 14.11
United States of America 10.96
Canada 10.87
Germany 9.71
South Korea 9.38
Australia 7.59
United Kingdom 4.38
United Arab Emirates 3.32
Sweden 2.93
Others 11.25
TOTAL 99.25

There may be differences in the way the percentages mentioned above are

rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
— at sight 1225843.99 4343 929.97
Securities
— Bonds, convertible bonds, warrant bonds and other debt securities and rights 357 774 237.33 333083 117.12
Derivative financial instruments -97 855.90 505 494.00
Other assets 1584 666.47 838 890.57
TOTAL fund assets 360 486 891.89 338 771 431.66
Loans -570 000.96 -999 973.30
Other liabilities -6 050.30 -930.73
Net fund assets 359 910 840.63 337 770 527.63

Statement of income
1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 19 123.31 49.17
Negative interest -13245.99 -35404.65
Income from securities

— from bonds, convertible bonds, warrant bonds and other debt securities and rights 2 676 850.03 1839 494.47
Offset payments from securities lending 140 028.70 106 858.90
Income from securities lending 28 162.97 17 292.56
Purchase of current net income on issue of units 108 913.83 227 134.95
TOTAL income 2 959 832.85 2 155 425.40
Expenses
Interest payable -9117.36 -5100.30
Audit expenses -15438.80 -15438.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -30776.33 -12 305.57
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class U-X 0.00 0.00
Other expenses -2 964.39 -214.10
Payment of current net income on redemption of units -131 899.68 -143 796.46
TOTAL expenses -190 196.56 -176 855.23
Net income 2769 636.29 1978 570.17
Realized capital gains and losses’ -4.251 310.89 -2 536 535.37
Realized result -1481 674.60 -557 965.20
Unrealized capital gains and losses 13590 663.28 -27 019 171.07
TOTAL result 12 108 988.68 -27 577 136.27

! Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 2769 636.29 1978 570.17
Available for distribution 2769 636.29 1978 570.17
Less federal withholding tax’ -969 372.70 -692 499.56
Net income retained for reinvestment -1800 263.59 -1 286 070.61
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 337 770527.63 333804 409.00
Paid federal withholding tax -706 221.63 -680 626.17

Balance of unit movements

10 737 545.95

32223 881.07

Total result

12 108 988.68

-27 577 136.27

Net fund assets at the end of the reporting period

359 910 840.63

337 770 527.63

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 4 438.8200 4 438.8200
Units issued 22 974.2000 0.0000
Units redeemed -419.3000 0.0000
Situation at the end of the period 26 993.7200 4 438.8200
Difference between units issued and units redeemed 22 554.9000 0.0000
Class I-X Number Number
Situation at the beginning of the financial year 12 899.6730 11 951.0770
Units issued 2 253.0000 2 491.5610
Units redeemed -251.7090 -1 542.9650
Situation at the end of the period 14 900.9640 12 899.6730
Difference between units issued and units redeemed 2001.2910 948.5960
Class U-X Number Number
Situation at the beginning of the financial year 3587.2650 3252.2650
Units issued 198.0000 777.0000
Units redeemed -340.0000 -442.0000
Situation at the end of the period 3 445.2650 3 587.2650
Difference between units issued and units redeemed -142.0000 335.0000

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation CHF 5.047
Less federal withholding tax’ CHF -1.767
Net accumulation per unit CHF 3.280
Class I-X

Reinvestment on 1.2.2024

Gross accumulation CHF 7.881
Less federal withholding tax’ CHF -2.759
Net accumulation per unit CHF 5.122
Class U-X

Reinvestment on 1.2.2024

Gross accumulation CHF 730.26
Less federal withholding tax' CHF -255.59
Net accumulation per unit CHF 474.67

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Notes, fixed rate
CHF
CANADIAN IMPERIAL BANK OF COMMERCE 0.18000% 21-20.04.29* CHF 1500 000 1000 000 500 000 448 000 0.12
CETRAL AMRICA BNK FR ECON INTEGR-REG-S 2.13750% 22-13.12.27*  CHF 840 000 840 000 842 100 0.23
EBN BV-REG-S 0.87500% 14-22.09.26* CHF 2 400 000 1000 000 1400 000 1373 400 0.38
EUROPEAN INVESTMENT BANK 1.46000% 23-18.07.33* CHF 3 400 000 3 400 000 3381300 0.94
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.25000% 15-30.04.25%  CHF 5500 000 5500 000 5378 450 1.49
TRANSPOWER NEW ZEALAND LTD 0.03750% 21-16.03.29* CHF 455 000 455 000 415 870 0.12
TOTAL CHF 11839 120 3.28
Total Notes, fixed rate 11 839 120 3.28
Medium term notes, fixed rate
CHF
ABN AMRO BANK NV-REG-S 3.37500% 06-15.08.31* CHF 700 000 700 000 783 300 0.22
AKADEMISKA HUS AB-REG-S 0.25000% 15-17.11.25* CHF 1,000 000 1,000 000 973 500 0.27
AKADEMISKA HUS AB-REG-S 0.30000% 17-08.10.29* CHF 4000 000 4,000 000 3702 000 1.03
AKADEMISKA HUS AB-REG-S 1.84250% 23-15.06.35* CHF 1500 000 1500 000 1500 000 0.42
ALBERTA, PROVINCE OF-REG-S 0.25000% 20-20.04.28* CHF 2 000 000 1000 000 1.000 000 947 000 0.26
ASB BANK LTD-REG-S 0.45000% 19-30.01.25* CHF 1,000 000 1,000 000
ASB BANK LTD-REG-S 0.11750% 21-29.06.28* CHF 1.000 000 1.000 000 911500 0.25
ASIAN DEVELOPMENT BANK-REG-S 0.80000% 22-06.07.27* CHF 600 000 600 000 588 900 0.16
BANCO SANTANDER SA-REG-S 1.32750% 22-10.06.25* CHF 500 000 500 000
BANK FUER ARBEIT UN WIRTSCHAFT AG 2.05250% 23-14.04.28* CHF 1600 000 1600 000 1619 200 0.45
BANK OF NOVA SCOTIA-REG-S 0.20000% 18-19.11.25% CHF 2 000 000 2 000 000 1941 000 0.54
BANK OF NOVA SCOTIA-REG-S 0.29750% 20-03.04.28* CHF 800 000 400 000 400 000 376 400 0.10
BANK OF NOVA SCOTIA-REG-S 0.30250% 21-30.07.31*% CHF 1.000 000 1.000 000 860 500 0.24 1.000 000
BANK OF NOVA SCOTIA-REG-S 0.38500% 22-01.02.29* CHF 400 000 400 000 365 000 0.10
BANK OF NOVA SCOTIA/THE-REG-S 0.27800% 22-01.04.27* CHF 1.000 000 1.000 000 954 500 0.26
BANK OF NOVA SCOTIA/THE-REG-S 2.04250% 23-04.05.26* CHF 2 700 000 2 700 000 2728 350 0.76
BANK OF NOVA SCOTIA/THE 2.14250% 23-03.05.30* CHF 3700 000 3700 000 3792 500 1.05
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.32000% 17-10.02.25* CHF 2 140 000 2 140 000
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 19-12.06.26* CHF 1100 000 450 000 650 000 620 100 0.17
BANQUE FEDER DU CREDIT MUTUEL-REG-S 0.20000% 20-03.11.28* CHF 4540 000 4540 000 4133670 1.15
BANQUE FEDERAT DU CREDIT MUTUEL-REG-S 0.40000% 19-12.02.24* CHF 1650 000 1650 000
BANQUE FEDERATIVE CREDIT MUTUEL-REG-S 2.73000% 23-11.07.30% CHF 2 400 000 2 400 000 2 463 600 0.68
BANQUE FEDERATIVE D CREDIT MUTUEL-REG-S 0.60000% 17-05.04.27*  CHF 2350 000 2350 000 2238375 0.62
BANQUE FEDERATIVE DU CREDT MUTUEL-REG-S 2.00000% 14-22.05.24*  CHF 170 000 170 000
BANQUE FEDERATIVE DU CREDIT MUT-REG-S 0.55000% 15-08.12.23* CHF 285 000 285 000
BANQUE FEDERATIVE DU CREDIT-REG-S 0.40000% 17-19.12.25* CHF 210 000 210 000
BANQUE FEDERATIVE DU CREDIT-REG-S 1.00000% 18-13.11.26* CHF 1450 000 1450 000 1412 300 0.39
BANQUE FEDERATIVE DU CREDIT MUTUEL SA 0.25000% 21-21.06.29* CHF 2 000 000 1.000 000 3 000 000 2 692 500 0.75
BANQUE FEDERTIVE DU CREDIT MUTUEL-REG-S 0.36600% 18-10.10.24*  CHF 385 000 385 000
BANQUE FEDERTVE DU CREDIT MUTUEL-REG-S 2.30000% 23-30.01.27*  CHF 1800 000 1800 000 1812 600 0.50
BAWAG PSK BK FR ARBEIT WIRT O-REG-S 1.58500% 23-16.12.26* CHF 1500 000 800 000 700 000 696 850 0.19
BERLIN HYP AG 0.25000% 21-04.10.29* CHF 2 000 000 1,000 000 1000 000 892 000 0.25
BERLIN HYP AG-REG-S 0.25000% 20-11.09.28* CHF 1400 000 1400 000
BERLIN HYP AG-REG-S 0.96750% 22-04.08.26* CHF 1.000 000 1.000 000 983 000 0.27
BERLIN-HANNOVERSCHE HYPOTHKNBNK-REG-S 0.25000% 21-10.03.31*  CHF 1750 000 1750 000 1503 250 0.42
BNG BANK NV 1.68750% 23-19.05.30* CHF 1500 000 1,000 000 500 000 508 250 0.14
BNG BANK NV 2.12500% 10-09.11.29* CHF 600 000 600 000 622 500 0.17
BNP PARIBAS SA 0.52750% 22-20.01.28* CHF 800 000 800 000 743 600 0.21
BNP PARIBAS SA 2.41250% 23-13.01.28* CHF 2 800 000 1.000 000 1800 000 1825 200 0.51
BNP PARIBAS SA-REG-S 2.63000% 23-07.06.29* CHF 2 000 000 1,000 000 1.000 000 1023773 0.28 800 000
BNZ INTERNATIONAL FUND LTD/LONDON-REG-S 0.11100% 20-24.07.28*  CHF 1.000 000 1.000 000 909 500 0.25
CAISSE D'AMORTIS DE LA DETE SOCLE-REG-S 2.50000% 11-09.12.25%*  CHF 1.000 000 1,000 000
CAISSE DES DEPOTS ET CONSIGNATION-REG-S 0.30000% 17-12.11.27*  CHF 2 600 000 2 600 000 2479 100 0.69
CAISSE DES DEPOTS ET CONSIGNATION-REG-S 0.25000% 18-30.05.25%  CHF 100 000 100 000
CAISSE DES DEPOTS ET CONSIGNATIONS 1.75000% 22-28.11.29* CHF 1400 000 1400 000 1416 100 0.39
CANADIAN IMPERIAL BANK OF COM/CAD-REG-S 0.12500% 15-22.12.25* CHF 1.000 000 1.000 000 966 000 0.27
CANADIAN IMPERIAL BANK-REG-S 0.15000% 18-31.07.23* CHF 1600 000 1600 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
CANADIAN IMPERIAL BK OF COM-REG-S 0.10000% 18-30.04.25* CHF 1000 000 1000 000
CANADIAN IMPERIAL BK OF COM-REG-S 0.96750% 22-26.04.29* CHF 1.000 000 1000 000 957 000 0.27
CENTRAL AMERICAN BANK ECO INTEGRA-REG-S 0.11000% 21-15.12.28* CHF 1500 000 1,500 000 1350 750 037
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.31400% 18-05.09.24*  CHF 1200 000 1200 000 1180 560 0.33
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.20000% 19-25.03.24*  CHF 3 000 000 3 000 000 2 975 400 0.83 250 000
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.40500% 20-25.06.25%  CHF 3700 000 700 000 3000 000 2919 000 0.81
CENTRAL AMERICAN BK ECO INTEGRAT-REG-S 0.17000% 21-29.09.31*  CHF 3 000 000 1.000 000 4000 000 3366 000 0.93
CIE DE FINANCEMENT FONCIER SA-REG-S 0.89000% 22-27.04.29* CHF 1600 000 1600 000 1533 600 0.43
CIE DE FINANCEMENT FONCIER SA 1.83750% 23-18.07.30* CHF 1.000 000 1.000 000 1.009 500 0.28
CNTRL AMRCAN BANK FOR ECO INTGTIN REG-S 1.54620% 22-30.11.26*  CHF 1500 000 1500 000 1485 000 0.41
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.40000% 17-25.09.26*  CHF 5 000 000 3 000 000 2 000 000 1923 000 0.53
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.11300% 19-10.12.29*  CHF 1400 000 1400 000 1249 500 0.35 180 000
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.18750% 21-08.12.28*  CHF 1.000 000 1.000 000 919 000 0.25
COMMONWEALTH BANK OF AUSTRALIA-REG-S 0.15750% 21-08.12.31*  CHF 1100 000 1100 000 960 850 0.27
COMMONWEALTH BANK OF AUS-REG-S 0.87500% 22-02.09.25* CHF 1,550 000 1.000 000 550 000 542 300 0.15
COMMONWEALTH BANK OF AUSTRALIA-REG-S 1.24000% 22-02.09.29*  CHF 1100 000 1100 000 1073 600 0.30
COMMONWEALTH BANK OF AUSTRALIA 1.94000% 23-26.06.30* CHF 1500 000 1,500 000 1515 000 0.42
COMPAGNIE DE FINANCEMENT FONCIER-REG-S 2.50000% 06-24.02.31*  CHF 2500 000 2500 000 2631250 0.73
COMPAGNIE DE FINANCEMENT FONCIER 1.90300% 23-16.06.28* CHF 2 000 000 2 000 000 2017 000 0.56
CORP ANDINA DE FOMENTO-REG-S 2.42750% 23-15.02.30* CHF 6 300 000 6300 000 6306 930 1.75
CORPORACION ANDINA DE FOMENTO-REG-S 1.50000% 14-01.12.28%  CHF 1.000 000 1.000 000 959 500 0.27
CORPORACION ANDINA DE FOMENTO-REG-S 0.50000% 15-26.02.26* CHF 1905 000 1,905 000 1831658 0.51
CORPORACION ANDINA DE FOMENTO-REG-S 0.70000% 20-04.09.25%  CHF 1.000 000 1.000 000 973 000 0.27
CORPORACION ANDINA DE FOMENTO 2.55250% 23-25.10.29* CHF 1,000 000 1000 000 1014 000 0.28
COUNCIL OF EUROPE DEVELOPMENT BANK 1.62500% 23-30.06.29* CHF 500 000 500 000 509 250 0.14
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.50000% 15-16.03.27*  CHF 2 000 000 2 000 000 1929 000 0.54
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 15-18.06.26*  CHF 1.000 000 1.000 000 962 500 0.27
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.10000% 16-26.01.26*  CHF 815000 815000 786 883 0.22
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 17-27.07.27* _ CHF 300 000 300 000 285 600 0.08
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 18-08.12.25*  CHF 1.000 000 1000 000 970 500 0.27
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.50000% 18-03.10.28*  CHF 300 000 300 000 283 800 0.08
CREDIT AGRICOLE HOME LOAN SFH SA-REG-S 0.25000% 19-24.10.29*  CHF 2100 000 2100 000 1927 800 0.53
CREDIT AGRICOLE HOME LOAN SFH SA 1.82500% 23-26.05.28* CHF 1.000 000 1.000 000 1.009 000 0.28
CREDIT AGRICOLE SA 0.21250% 21-21.06.29* CHF 1200 000 1200 000 1083 600 0.30
CREDIT AGRICOLE SA 0.41000% 22-18.01.30* CHF 1100 000 800 000 300 000 268 950 0.07 115 000
CREDIT AGRICOLE SA 2.36250% 23-05.10.28* CHF 1200 000 1200 000 1218 600 0.34
CREDIT AGRICOLE SA LONDON-REG-S 2.12500% 14-30.10.24* CHF 1400 000 1400 000
CREDIT AGRICOLE SA LONDON-REG-S 1.00000% 15-27.01.25* CHF 1500 000 1500 000
CREDIT AGRICOLE SA LONDON-REG-S 0.30000% 17-18.04.24* CHF 150 000 150 000
CREDIT AGRICOLE SA LONDON-REG-S 0.12750% 20-27.07.28* CHF 3000 000 3 000 000 2752 500 0.76
CREDIT AGRICOLE SA-REG-S 0.25000% 21-10.03.31* CHF 1500 000 800 000 2300 000 1991 800 0.55 730 000
CREDIT AGRICOLE SA-REG-S 0.16370% 21-28.04.28* CHF 2700 000 2700 000 2493 450 0.69
CREDIT AGRICOLE SA/LONDON-REG-S-SUB 0.25000% 19-10.10.29* CHF 2 000 000 2 000 000 1790 000 0.50
DEUTSCHE BAHN FINANCE BV-REG-S 0.10000% 15-01.12.25* CHF 1200 000 1200 000
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.45000% 17-08.11.30* CHF 1400 000 1400 000 1292 200 036
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 18-18.07.28* CHF 1.000 000 1.000 000 953 000 0.26 985 000
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 19-19.06.29* CHF 3180 000 3180 000 2908 428 0.81
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.50000% 19-19.06.34* CHF 1550 000 1550 000 1360 125 0.38
DEUTSCHE BAHN FINANCE GMBH 0.20000% 21-20.05.33* CHF 4000 000 4000 000 3 464 000 0.96
DEUTSCHE BAHN FINANCE GMBH-REG-S 0.10000% 21-28.01.36* CHF 4000 000 1,000 000 2 000 000 3000 000 2430 000 0.67
DEUTSCHE BAHN FINANCE GMBH-REG-S 1.95000% 22-21.09.32* CHF 1.000 000 1.000 000
DEUTSCHE BAHN FINANCE GMBH 2.28500% 22-28.11.42* CHF 960 000 960 000 1023 840 0.28
DEUTSCHE BAHN FINANCE GMBH 1.88500% 23-13.09.35* CHF 1500 000 1,500 000 1515 750 0.42
DNB BANK ASA-REG-S 0.12500% 18-30.11.23* CHF 2 000 000 2000 000
DNB BANK ASA-REG-S 0.05000% 19-13.03.24* CHF 3 000 000 3 000 000
DNB BANK ASA-REG-S 1.16750% 22-03.06.27* CHF 1500 000 1500 000 1460 250 0.41
EUROPEAN INVESTMENT BANK-REG-S 3.12500% 06-30.06.36* CHF 500 000 500 000 587 750 0.16 500 000
EXPORT-IMPORT BANK OF KOREA-REG-S 0.17000% 17-18.07.25* CHF 3500 000 3500 000 3403 750 0.94
EXPORT-IMPORT BANK OF KOREA-REG-S 0.38250% 18-11.07.24* CHF 2 250 000 2 250 000 2225475 0.62
FIRST ABU DHABI BANK PJSC-REG-S 0.07000% 19-18.10.27* CHF 3000 000 3 000 000 2761 500 0.77
FIRST ABU DHABI BANK PJSC-REG-S 0.32250% 18-27.09.23* CHF 2300 000 2300 000
FIRST ABU DHABI BANK PJSC-REG-S 0.40100% 19-02.10.24* CHF 4350 000 4350 000 4263 000 1.18
FIRST ABU DHABI BANK PJSC-REG-S 0.20500% 19-04.12.25* CHF 3325000 1325 000 2 000 000 1922 000 0.53 1.000 000
FIRST ABU DHABI BANK PJSC-REG-S 0.06800% 21-31.03.27* CHF 1000 000 1.000 000 931 500 0.26
FIRST ABU DHABI BANK PJSC 0.14750% 21-17.11.26* CHF 2 400 000 200 000 2 200 000 2 073 500 0.58 335 000
HSBC HOLDINGS PLC-REG-S 0.32000% 21-03.11.27* CHF 400 000 400 000 370 600 0.10
HSBC HOLDINGS PLC-REG-S 0.81250% 21-03.11.31* CHF 1.000 000 1.000 000 852 000 0.24
HYPO VORARLBERG BANK-REG-S 0.25000% 18-12.11.25* CHF 1500 000 1500 000 1458 000 0.40
INDUSTRIAL BANK OF KOREA-REG-S 0.02190% 19-16.07.25* CHF 4000 000 3 000 000 400 000 6 600 000 6 369 000 1.77
JACKSON NATIONAL LIFE GLOBAL FUND-REG-S 0.12500% 20-14.07.28*  CHF 1500 000 500 000 1.000 000 880 000 0.24 1.000 000
JPMORGAN CHASE & CO-REG-S 0.80000% 22-03.02.32* CHF 1200 000 1200 000 1063 362 0.29
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
KOMMUNALBANKEN A/S-REG-S 1.27500% 22-22.12.27* CHF 1800 000 1800 000 1791900 0.50
KOMMUNEKREDIT-REG-S 2.87500% 06-13.10.31* CHF 2 000 000 500 000 1,500 000 1652 250 0.46
KOMMUNEKREDIT-REG-S 0.62500% 15-09.07.27* CHF 575 000 575 000 560 338 0.16
KOREA DEVELOPMENT BANK-REG-S 0.30300% 18-14.06.23* CHF 2700 000 2700 000
KOREA DEVELOPMENT BANK-REG-S 0.44500% 20-08.05.25* CHF 2750 000 2750 000 2692 250 0.75 60 000
KOREA DEVELOPMENT BANK 0.17000% 21-22.07.31* CHF 1.000 000 1.800 000 2800 000 2 448 600 0.68 985 000
KOREA DEVELOPMENT BANK/THE-REG-S 0.94000% 22-28.04.27* CHF 2300 000 400 000 1900 000 1845 850 0.51
KOREA EXPRESSWAY CORP-REG-S 0.25000% 17-07.06.24* CHF 3000 000 2 000 000 1.000 000 989 000 0.27
KOREA GAS CORP-REG-S 0.20750% 18-02.08.23* CHF 1500 000 1500 000
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.05000% 19-19.07.27*  CHF 1.000 000 1.000 000 932 500 0.26
KOREA LAND & HOUSING CORP-REG-S 0.19250% 20-15.06.25* CHF 535 000 535 000 518 683 0.14 100 000
KOREA NATIONAL OIL CORP-REG-S 0.37300% 18-01.06.23* CHF 1,500 000 1500 000
KOREA NATIONAL OIL CORP-REG-S 0.26250% 20-30.07.27* CHF 4300 000 4300 000
KOREA WATER RESOURCES CORP-REG-S 0.15000% 18-20.09.23* CHF 3000 000 3,000 000
KOREA WESTERN POWER CO LTD-REG-S 0.12500% 19-27.02.24* CHF 2 270 000 2 270 000 2253 883 0.63
KREDITANSTALT FUER WIEDERAUFBAU-REG-S 2.50000% 05-25.08.25%  CHF 2 000 000 2 000 000
LANSFORSAKRINGAR HYPOTEK AB-REG-S 0.20000% 18-17.04.26* CHF 710 000 710 000 685 860 0.19 5000
MACQUARIE GROUP LTD-REG-S 1.28500% 22-11.09.29* CHF 700 000 700 000 656 600 0.18 700 000
MANITOBA, PROVINCE OF-REG-S 0.80000% 19-15.03.39* CHF 300 000 300 000 259 650 0.07
MASSMUTUAL GLOBAL FUNDING [I-REG-S 2.65000% 23-03.05.28* CHF 2200 000 2200 000 2256 100 0.63
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.30000% 17-19.01.26* CHF 2 800 000 2 800 000 2 696 400 0.75 2330 000
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.12500% 19-11.06.27*  CHF 2 000 000 200 000 1.800 000 1682 100 0.47
METROPOLITAN LIFE GLOBAL FUND-REG-S 0.12500% 20-25.09.28* CHF 3100 000 3100 000 2814 800 0.78 135 000
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 0.15000% 21-25.09.29*  CHF 1.000 000 1.000 000 2 000 000 1779 000 0.49
METROPOLITAN LIFE GLOBAL FUNDING-REG-S 2.15000% 22-07.12.26* CHF 1800 000 1800 000 1808 100 0.50 165 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.55000% 17-22.11.32* CHF 600 000 845 000 1445 000 1299 778 0.36 400 000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.50000% 18-14.06.28* CHF 1000 000 1000 000 952 000 0.26
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.10000% 18-31.10.24* CHF 500 000 500 000 491750 0.14
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.55000% 19-15.03.34* CHF 1350 000 1350 000 1179 900 0.33 5000
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 19-18.06.31* CHF 2 000 000 2 000 000 1778 000 0.49
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.20000% 21-03.03.31* CHF 1500 000 1500 000 1286 250 0.36
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 21-29.03.41* CHF 300 000 300 000 228 150 0.06
MUENCHENER HYPOTHEKENBANK EG 1.25000% 22-30.06.27* CHF 3500 000 3 500 000 3459 750 0.96
MUENCHENER HYPOTHEKENBANK EG-REG-S 1.87500% 23-07.05.30* CHF 1.000 000 1.000 000 1.009 500 0.28
MUENCHENER HYPOTHEKENBANK EG-REG-S 1.75000% 23-23.06.28* CHF 1700 000 1700 000 1714 450 0.48
MUENCHENER HYPOTHEKENBANK EG 0.25000% 19-31.10.44* CHF 1600 000 1,600 000 1025616 0.28
MUNICIPALITY FINANCE PLC-REG-S 0.62500% 17-06.08.38* CHF 1000 000 1000 000 866 000 0.24
NATIONAL AUSTRALIA BANK LTD 0.25000% 18-13.03.24* CHF 1.800 000 1.800 000
NATIONAL AUSTRALIA BANK LTD-REG-S 0.12500% 19-21.06.27* CHF 1500 000 500 000 1000 000 943 500 0.26
NATIONAL AUSTRALIA BANK LTD-REG-S 0.06500% 20-29.01.29* CHF 3600 000 3 600 000 3279 600 0.91
NATIONAL AUSTRALIA BANK LTD-REG-S 0.29250% 22-03.02.28* CHF 1500 000 1500 000 1404 750 0.39
NATIONAL AUSTRALIA BANK LTD-REG-S 1.71500% 23-03.02.33* CHF 2300 000 2300 000 2275850 0.63
NATIONAL AUSTRALIA BANK LTD-REG-S 2.20100% 23-12.04.29% CHF 1400 000 1400 000 1421700 0.39
NATIONAL BANK OF CANADA-REG-S 1.95750% 22-03.11.27* CHF 1.000 000 1.000 000 1011500 0.28
NATIONWIDE BUILDING SOCIETY-REG-S 0.16750% 19-11.07.31* CHF 1020 000 1020 000 900 660 0.25
NATIONWIDE BUILDING SOCIETY-REG-S 1.91500% 22-08.09.28* CHF 1.000 000 1.000 000 977 500 0.27 960 000
NATWEST MARKETS PLC-REG-S 0.89750% 22-04.04.25* CHF 800 000 800 000
NEDERLANDSE WATERSCHAPSBANK NV-REG-S 0.62500% 17-21.08.37*  CHF 1.000 000 1.000 000 862 500 0.24
NEDERLANDSE WATERSCHAPSBANK NV-REG-S- 0.00200% 21-04.03.41%*  CHF 200 000 200 000 148 800 0.04
NESTLE HOLDINGS INC-REG-S 0.25000% 17-04.10.27* CHF 1.000 000 1.000 000 951 500 0.26
NESTLE HOLDINGS INC-REG-S 0.55000% 17-04.10.32* CHF 500 000 500 000 447 000 0.12 200 000
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.25000% 19-18.10.27* CHF 5 600 000 5 600 000 5250 000 1.46 1,900 000
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.12500% 20-11.09.29* CHF 3500 000 3 500 000 3129 000 0.87
NEW YORK LIFE GLOBAL FUNDING-REG-S 0.12500% 21-23.07.30* CHF 3400 000 1.000 000 4400 000 3 845 600 1.07 1985 000
NEW YORK LIFE GLOBAL FUNDING-REG-S 1.37500% 22-04.05.28* CHF 1000 000 1000 000 977 000 0.27
NORDEA BANK ABP-REG-S 0.55000% 15-23.06.25* CHF 2100 000 2100 000 2053 800 0.57
NORDEA BANK ABP-REG-S 0.25000% 15-27.11.23* CHF 355 000 355 000
NORDEA BANK ABP-REG-S 0.12500% 20-02.06.26* CHF 2300 000 2300 000 2199 950 061
NORDEA BANK ABP-REG-S 1.81000% 22-15.06.27* CHF 1000 000 1.000 000
ONTARIO, PROVINCE OF-REG-S 0.25000% 17-28.06.29* CHF 1.000 000 500 000 500 000 466 250 0.13
ONTARIO, PROVINCE OF-REG-S 0.05000% 21-12.05.33* CHF 700 000 700 000 599 200 0.17 700 000
PACIFIC LIFE GLOBAL FUNDING-REG-S 0.25000% 21-26.10.28* CHF 1,500 000 1,500 000 1346 250 037
PACIFIC LIFE GLOBAL FUNDING II-REG-S 1.75000% 22-02.05.29* CHF 3 800 000 2 000 000 5800 000 5 568 000 1.54
QNB FINANCE LTD-REG-S 0.02500% 21-03.06.24* CHF 1.000 000 1.000 000 985 540 0.27
QUEBEC, PROVINCE OF 0.03000% 21-18.06.31* CHF 1000 000 400 000 600 000 531 600 0.15 100 000
QUEBEC, PROVINCE OF 2.04000% 23-09.05.33* CHF 1600 000 1,600 000 1,648 000 0.46
QUEBEC, PROVINCE OF-REG-5 0.75000% 14-21.11.24* CHF 1500 000 1500 000
RABOBANK NEDERLAND NV 3.50000% 07-31.08.23* CHF 1.000 000 1.000 000
ROYAL BANK OF CANADA-REG-S 0.20000% 21-22.09.31* CHF 400 000 400 000 342 800 0.10 135 000
ROYAL BANK OF CANADA-REG-S 0.40000% 22-05.10.26* CHF 2 150 000 2150 000 2074 750 0.58 830 000
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
ROYAL BANK OF CANADA-REG-S 1.49500% 22-08.07.25* CHF 1800 000 700 000 1100 000 1097 800 0.30 1100 000
ROYAL BANK OF CANADA-REG-S 1.47500% 23-30.01.26* CHF 1,000 000 1,000 000 997 500 0.28
ROYAL BANK OF CANADA-REG-S 2.08500% 23-31.03.28* CHF 1700 000 1700 000 1732 300 0.48 900 000
SANTANDER UK PLC-REG-S 2.01000% 23-12.09.26* CHF 600 000 600 000 606 900 0.17
SANTANDER UK PLC-REG-S 2.00500% 23-12.09.29* CHF 900 000 900 000 916 200 0.25
SHELL INTERNATIONAL FINANCE BV-REG-S 0.87500% 15-21.08.28* CHF 3500 000 1,000 000 2500 000 2 402 500 0.67
SNCF RESEAU 2.62500% 11-11.03.37* CHF 1,000 000 1000 000 1095 000 0.30
SNCF RESEAU-REG-S 3.25000% 06-30.06.32* CHF 800 000 800 000 899 600 0.25
SPAREBANK 1 BOLIGKREDITT AS-REG-S 0.50750% 22-06.04.27* CHF 2 000 000 2 000 000 1923 000 0.53
SPAREBANK 1 BOLIGKREDITT AS 1.86750% 23-23.10.28* CHF 2100 000 2100 000 2115750 0.59
SPAREBANK 1 NORD NORGE-REG-S 0.12500% 21-15.09.28* CHF 400 000 400 000 364 200 0.10
SPAREBANK 1 SMN-REG-S 1.50000% 22-15.06.27* CHF 1500 000 500 000 1,000 000 982 500 0.27
SVENSK EXPORTKREDIT AB-REG-S 1.71250% 23-17.01.30* CHF 1000 000 1000 000 1014 000 0.28
TORONTO-DOMINION BANK-REG-S 1.97000% 23-18.09.26* CHF 1100 000 1100 000 1109 350 0.31
TORONTO-DOMINION BANK-REG-S 1.94500% 23-18.09.29* CHF 1,000 000 1000 000 1016 000 0.28
TOYOTA MOTOR FINANCE NETHER BV-REG-S 0.000001% 21-21.05.24*  CHF 1600 000 1 600 000
UBS AG LONDON BRANCH-REG-S 0.15000% 21-29.06.28* CHF 2 450 000 1000 000 1450 000 1330375 0.37
UBS AG, LONDON BRANCH-REG-S 2.33000% 22-14.11.25* CHF 1000 000 1,000 000 1006 000 0.28
WELLS FARGO & CO-REG-S 1.12500% 20-26.05.28* CHF 700 000 700 000 663 250 0.18
WESTPAC BANKING CORP-REG-S 0.30000% 17-28.11.25* CHF 1500 000 1,000 000 500 000 485 000 0.13
WESTPAC BANKING CORP-REG-S 0.50000% 18-16.05.28* CHF 2 630 000 700 000 3330 000 3118545 0.87 625 000
WESTPAC BANKING CORP-REG-S 0.40000% 18-06.06.24* CHF 690 000 690 000
WESTPAC BANKING CORP-REG-S 0.25000% 19-29.01.27* CHF 3100 000 3100 000 2 963 600 0.82
TOTAL CHF 277 608 555 77.01
Total Medium term notes, fixed rate 277 608 555 77.01
Medium term notes, zero coupon
CHF
CAISSE DES DEPOTS CONSIGNATIONS REG-S 0.00000% 21-26.06.28* CHF 400 000 400 000 372 400 0.10
CAISSE DES DEPOTS ET CONSIGNATION-REG-S 0.00000% 20-16.06.26*  CHF 800 000 800 000
EXPORT-IMPORT BANK OF KOREA-REG-S 0.00000% 19-27.05.25* CHF 1100 000 1100 000 1069 200 0.30
KOREA HYDRO & NUCLEAR POWER CO-REG-S 0.00000% 19-19.07.24*  CHF 1600 000 1600 000 1576 960 0.44
KOREA RAILROAD CORP 0.00000% 19-19.11.24* CHF 2 100 000 2 100 000
NATIONWIDE BUILDING SOCIETY-REG-S 0.00000% 19-11.07.25* CHF 500 000 500 000 485 250 0.13
TOTAL CHF 3503 810 0.97
Total Medium term notes, zero coupon 3503810 0.97
Bonds, fixed rate
CHF
AKADEMISKA HUS AB-REG-S 0.35000% 22-24.03.27* CHF 650 000 650 000 624 650 0.17
APPLE INC-REG-S 0.75000% 15-25.02.30* CHF 2 500 000 2 500 000 2 367 500 0.66
ASIAN DEVELOPMENT BANK-REG-S 2.75000% 10-12.02.30* CHF 1050 000 450 000 600 000 650 100 0.18
ASIAN INFRASTRUCTURE INVESTMENT-REG-S 1.75000% 23-26.06.30* CHF 700 000 700 000 712 250 0.20 700 000
BANK OF MONTREAL 2.03750% 23-27.04.28* CHF 1600 000 1600 000 1627 200 0.45
BANK OF NOVA SCOTIA 0.29500% 22-25.04.25* CHF 800 000 800 000 783 200 0.22
BANK OF NOVA SCOTIA 0.73250% 22-25.04.29% CHF 1200 000 1200 000 1138 200 0.32
BAWAG PSK BK FR ARBEIT WIRT OEST PPE AG 1.96000% 23-26.05.31*  CHF 1,000 000 1000 000 1010500 0.28
CAISSE DE REFINANC DE L'HABITAT-REG-S 1.75000% 13-26.06.25* CHF 2 000 000 1000 000 1000 000 1000 000 0.28
CANADIAN IMPERIAL BANK OF COM-REG-S 1.91000% 23-14.07.28* CHF 1000 000 1000 000 1007 000 0.28
CANADIAN IMPERIAL BK OF COMMERCE-REG-S 1.71250% 22-13.07.27*  CHF 5000 000 5000 000 5010 000 1.39
CARIBBEAN DEVELOPMENT BANK 0.29700% 16-07.07.28* CHF 3 040 000 3 040 000 2 853 040 0.79
CORPORACION ANDINA DE FOMENTO-REG-S 0.30000% 17-07.04.25* CHF 500 000 500 000 486 000 0.13
CORPORACION ANDINA DE FOMENTO-REG-S 2.08000% 22-31.08.28* CHF 3 000 000 3 000 000 2 979 000 0.83
DANSKE BANK A/S-REG-S 1.86500% 23-04.10.30* CHF 1000 000 1000 000 1012 000 0.28
DBS BANK LTD-REG-S 1.51500% 22-12.12.25* CHF 2 000 000 2 000 000 1994 000 0.55
DZ BANK AG DEUTSCHE-REG-S 2.20250% 23-18.09.28* CHF 1600 000 1600 000 1616 000 0.45
EUROPEAN INVESTMENT BANK 3.37500% 07-15.10.27* CHF 500 000 500 000 539 000 0.15
EUROPEAN INVESTMENT BANK-REG-S 1.75000% 13-28.06.33* CHF 1255 000 455 000 800 000 816 400 0.23
EUROPEAN INVESTMNT BANK-REG-S 1.62500% 12-02.04.26* CHF 700 000 700 000
EXPORT-IMPORT BANK OF KOREA 2.01750% 23-14.11.28* CHF 500 000 500 000 504 750 0.14
FEDERATION DES CAISSES DESJARDINS DU 1.73500% 23-31.01.28* CHF 1450 000 1450 000 1450 725 0.40
FONDO FINANCIERO-REG-S 0.79500% 21-01.12.28* CHF 500 000 500 000 447 500 0.12
KOREA HOUSING FINANCE CORP-REG-S 2.15500% 22-14.10.25* CHF 800 000 500 000 1300 000 1307 800 0.36
KOREA HOUSING FINANCE CORP-REG-S 2.46500% 22-14.10.27* CHF 1000 000 500 000 1500 000 1539 750 0.43
KOREA HOUSING FINANCE CORP 1.89250% 23-10.02.28* CHF 1800 000 1800 000 1806 300 0.50
LLOYDS BANK PLC-REG-S 1.87000% 23-31.08.27* CHF 3800 000 3 800 000 3 838 000 1.06
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
MUENCHENER HYPOTHEKENBANK EG-REG-S 0.25000% 20-18.09.28* CHF 700 000 700 000 634 900 0.18
NATIONAL AUSTRALIA BANK LTD-REG-S 0.30000% 17-31.10.25* CHF 2 000 000 2 000 000
NATIONWIDE BUILDING SOCIETY-REG-S 1.52030% 22-17.12.29* CHF 1800 000 1800 000 1783 800 0.49
NATIONWIDE BUILDING SOCIETY-REG-S 1.75750% 23-23.01.26* CHF 2 000 000 2 000 000 2 003 000 0.56
NATIONWIDE BUILDING SOCIETY-REG-S 2.01250% 23-23.01.30* CHF 3000 000 3000 000 3049 500 0.85
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.30000% 18-24.07.26* CHF 2 055 000 2 055 000 1982 048 0.55
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.20000% 20-28.11.28*  CHF 1800 000 1000 000 800 000 748 000 0.21
NORTH AMERICAN DEVELOPMENT BANK-REG-S 0.55000% 20-27.05.33* CHF 2 400 000 1000 000 3400 000 3002 200 0.83
OESTERREICHISCHE KONTROLLBANK AG-REG-S 2.87500% 05-25.02.30*  CHF 2 000 000 1000 000 1000 000 1089 500 0.30
OESTERREICHISCHE KONTROLLBANK AG-REG-S 3.25000% 06-25.07.36* CHF 850 000 850 000 999 600 0.28
OESTERREICHISCHE KONTROLLBANK AG-REG-S 2.62500% 06-22.11.24*  CHF 1000 000 1000 000
RABOBANK NEDERLAND NV-REG-S 3.12500% 06-15.09.26* CHF 4 650 000 1450 000 3200 000 3315200 0.92
ROYAL BANK OF CANADA-REG-S 0.15500% 20-06.04.27* CHF 1000 000 1000 000 952 500 0.26
TRANSPOWER NEW ZEALAND LTD 0.02000% 19-16.12.27* CHF 1260 000 1260 000 1170 540 0.32
WESTPAC BANKING CORP-REG-S 1.48000% 22-21.09.26* CHF 2500 000 2 500 000
WESTPAC BANKING CORP 2.01250% 23-13.06.30* CHF 2 600 000 2 600 000 2 645 500 0.73
TOTAL CHF 62 497 153 17.34
Total Bonds, fixed rate 62 497 153 17.34
Bonds, zero coupon
CHF
KOREA GAS CORP-REG-S 0.00000% 19-28.11.23* CHF 500 000 500 000
KOREA NATIONAL OIL CORP-REG-S 0.00000% 19-04.10.24* CHF 3000 000 3000 000
KOREA RAILROAD CORP-REG-S 0.00000% 19-13.06.25* CHF 2 400 000 2 400 000 2 325 600 0.65
TOTAL CHF 2 325 600 0.65
Total Bonds, zero coupon 2 325 600 0.65
Total Securities traded on an exchange 357 774 237 99.25
Total securities and similar instruments 357 774 237 99.25
(thereof in lending 20631621 5.72)
Bank deposits at sight 1225844 0.34
Derivative financial instruments -97 856 -0.03
Other assets 1584 667 0.44
Total fund assets 360 486 892 100.00
Short-term bank liabilities -570 001
Other liabilities -6 050
Net fund assets 359 910 841
in %
Market value as of of the total

Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 357 774 237 99.25
Investments valuation based on market-observed parameters -97 856 -0.03
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 357 676 381 99.22

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
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Derivative financial instruments
CISO-FINMA Art. 23

Exposure-reducing derivatives open at the end of the period under review

Instrument Nominal Currency

Tied underlyings
in bonds/
shares in CHF

Replacement
value in CHF

in % of
total assets

Interest rate swaps/Credit Default Swaps

UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25** 288 500 000 CHF 10 000 000 -112 538 -0.03
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 288 500 000 CHF
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25** 262 000 000 CHF 9 000 000 -93 894 -0.03
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 262 000 000 CHF

19 000 000 -206 432 -0.06
Exposure-increasing derivatives open at the end of the period under review

Coverage Replacement in % of
Instrument Nominal Currency in CHF value in CHF total assets
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP REC 2.03000% 23-03.03.38** 2 500 000 CHF 2 500 000 108 576 0.03
UBS/INTEREST RATE SWAP PAYER SARON O/N 23-03.03.38 2 500 000 CHF
2 500 000 108 576 0.03

There may be differences in the way the figures mentioned above are rounded off.
** valuation based on market-observed parameters
Transactions in exposure-reducing derivatives during the period under review

Purchase/ Sale/
Instrument Currency Contracts Contracts
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP PAYER 2.10000% 23-10.03.25 CHF 10 000 000 10 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-10.03.25 CHF 10 000 000 10 000 000
UBS/INTEREST RATE SWAP PAYER 2.05750% 23-09.03.25 CHF 9 000 000 9 000 000
UBS/INTEREST RATE SWAP REC SARON O/N 23-09.03.25 CHF 9 000 000 9 000 000
Transactions in exposure-increasing derivatives during the period under review
Instrument Currency Nominal
Interest rate swaps/Credit Default Swaps
UBS/INTEREST RATE SWAP REC 2.03000% 23-03.03.38 CHF 2 500 000
UBS/INTEREST RATE SWAP PAYER SARON O/N 23-03.03.38 CHF 2 500 000
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach II:
Art. 35ff CISO-FINMA

Position amount in In % of the
CHF fund’s net asset

Gross overall exposure

to derivatives 21224 039.85 5.90%

Net overall exposure
to derivatives - -

Commitment arising from
securities lending and
repurchase agreements - -

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Bonds CHF Prime Ausland

Class I-A1 0.28%
Class I-X 0.01%
Class U-X 0.01%

UBS (CH) Institutional Fund — Bonds CHF Prime Ausland

Issue and redemption price

If, on any one order day, the sum of subscriptions and redemp-
tions of units in the fund result in a net inflow or outflow, the
fund's valuation net asset value will be increased or reduced
accordingly (swinging single pricing). The maximum adjust-
ment level basically amounts to 2% of the valuation net asset
value. However, in the event of exceptional circumstances, the
fund management company may decide to temporarily apply
an adjustment by more than 2% of the prevailing net asset
value for every sub-fund and/or valuation day, if it sufficiently
substantiates that the adjustment is justified in view of prevail-
ing market conditions and in the best interests of investors. A
temporary adjustment will be calculated in accordance with
the procedure set out by the fund management company.
Existing and new investors will be informed of the sufficiently
substantiated decision on the application of this temporary
measure and of its expiry by announcement in the umbrella
fund’s official medium of publication. The supervisory author-
ity will also be notified.

A modified valuation net asset value covers the incidental costs
(bid/ask spread, brokerage at standard market rates, commis-
sions, duties, etc.) that accrue to the fund on average from
the investment of a net inflow or from the sale of a portion of
investments corresponding to the net outflow. The valuation
net asset value is adjusted upwards if net movements lead to
an increase in the number of units in the fund. Conversely,
the valuation net asset value is reduced if net movements lead
to a decline in the number of units. The valuation net asset
value calculated on the basis of swinging single pricing is thus
a modified valuation net asset value as set out in the first
sentence of this paragraph. Subscriptions and redemptions
made the same day that have an evident, direct economic link
and that therefore entail no ancillary costs for the purchase
and sale of investments are excluded from the application of
swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.
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UBS (CH) Institutional Fund
— Bonds USD Inflation-linked Passive |l

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in USD 403 155 710.55 283319 966.43 340 896 815.66
Class I-A1 CH0589187332
Net asset value per unit in USD 925.69 1049.29
Number of units outstanding 13 476.0000 13 400.0000 13 400.0000
Class I-X CH0228562168
Net asset value per unit in USD 1175.30 1330.51

Number of units outstanding

335137.0170

230 508.6920

245 647.9590

Performance
Currency 2022/2023 2021/2022 2020/2021

Class I-A1 usb -0.8% -11.7% -
Class I-X usb -0.6% -11.5% 6.9%
Benchmark:
Bloomberg U.S. TIPS Index usb -0.7% -11.5% 7.1%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.

Structure of the securities portfolio

Breakdown by risk domicile in % of total assets

United States of America 99.62

TOTAL 99.62

UBS (CH) Institutional Fund — Bonds USD Inflation-linked Passive Il

There may be differences in the way the percentages mentioned above are

rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values usbD usbD
Bank deposits
—at sight 824 500.01 375938.20
Securities

— Bonds, convertible bonds, warrant bonds and other debt securities and rights

401 619 540.71

282516 742.52

Other assets

713 948.16

429 487.22

TOTAL fund assets

403 157 988.88

283 322 167.94

Other liabilities

-2 278.33

-2201.51

Net fund assets

403 155 710.55

283 319 966.43

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income usb usb
Income from bank assets 9929.44 0.00
Negative interest -373.37 0.00
Income from securities

—from bonds, convertible bonds, warrant bonds and other debt securities and rights 2120271.81 1971172.69
Purchase of current net income on issue of units 1963 141.29 26 538.32
TOTAL income 4092 969.17 1997 711.01
Expenses
Interest payable 0.00 -290.44
Audit expenses -16 254.94 -16 261.09
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -27 835.61 -29 864.74
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Other expenses -6 302.70 -838.76
Payment of current net income on redemption of units -975 193.05 -65 354.09
TOTAL expenses -1 025 586.30 -112 609.12
Net income 3067 382.87 1885 101.89
Realized capital gains and losses -1 941 325.79 7 740 592.44
Realized result 1126 057.08 9 625 694.33
Unrealized capital gains and losses -6 175 545.92 -47 024 476.84
TOTAL result -5 049 488.84 -37 398 782.51
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

usD usbD
Net income of the financial year 3067 382.87 1885 101.89
Available for distribution 3067 382.87 1885 101.89
Less federal withholding tax’ -1 073 584.00 -659 785.66
Net income retained for reinvestment -1993798.87 -1225316.23
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

usb usb
Net fund assets at the beginning of the financial year 283319 966.43 340 896 815.66
Paid federal withholding tax -526 281.37 -666 902.22
Balance of unit movements 125411 514.33 -19511 164.50
Total result -5 049 488.84 -37 398 782.51

Net fund assets at the end of the reporting period

403 155 710.55

283 319 966.43

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 13 400.0000 13 400.0000
Units issued 76.0000 0.0000
Units redeemed 0.0000 0.0000
Situation at the end of the period 13 476.0000 13 400.0000
Difference between units issued and units redeemed 76.0000 0.0000
Class I-X Number Number
Situation at the beginning of the financial year 230 508.6920 245 647.9590
Units issued 271 937.3350 5847.5580
Units redeemed -167 309.0100 -20 986.8250

Situation at the end of the period

335 137.0170

230 508.6920

Difference between units issued and units redeemed

104 628.3250

-15139.2670

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.

UBS (CH) Institutional Fund — Bonds USD Inflation-linked Passive Il

Annual Report as of 31 October 2023

129



Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 1.2.2024

Gross accumulation usb 4.931
Less federal withholding tax’ usD -1.726
Net accumulation per unit usb 3.205
Class I-X

Reinvestment on 1.2.2024

Gross accumulation usb 8.954
Less federal withholding tax’ usD -3.134
Net accumulation per unit usb 5.820

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Treasury notes, fixed rate
usb
AMERICA, UNITED STATES OF 0.12500% 21-15.02.51* usD 3399 900 3575 000 2 485 700 4 489 200 2770 240 0.69
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 21-15.04.26* usD 6 208 300 7 068 900 4996 600 8 280 600 9065 712 2.25
AMERICA, UNITED STATES OF 0.125%INFLATION LINKED 21-15.07.31* USD 9515 100 11216 400 7 742 700 12 988 800 12 452 495 3.09
TOTAL USD 24 288 446 6.02
Total Treasury notes, fixed rate 24 288 446 6.02
Treasury notes, floating rate
usb
AMERICA, UNITED STATES OF 3.625%/CPI INDEX 98-15.04.28* usD 2 108 800 2 246 200 1507 500 2 847 500 5640 821 1.40
AMERICA, UNITED STATES OF 3.875%/CPI LINKED 99-15.04.29* usD 2 444 200 2 674 000 1799 500 3318 700 6 609 939 1.64
AMERICA, UNITED STATES OF 3.375%/CPI LINKED 01-15.04.32* usD 966 400 800 000 560 000 1206 400 2210607 0.55
AMERICA, UNITED STATES OF 2.375%/CPI LINKED 04-15.01.25* usD 4052 300 4200 000 2 850 000 5 402 300 8 687 839 2.15
AMERICA, UNITED STATES OF 2.000%/CPI LINKED 06-15.01.26* usD 2753 500 3005 900 2 142 900 3616 500 5481929 1.36
AMERICA, UNITED STATES OF 2.375%/CPI LINKED 07-15.01.27* usD 2 703 600 2 600 000 1334 400 3969 200 5980 925 1.48
AMERICA, UNITED STATES OF 2.500%/CPI LINKED 09-15.01.29* usD 2 498 000 2 390 000 1546 700 3341300 4771 860 1.18
AMERICA, UNITED STATES OF 2.125%/CPI IDX LKND 10-15.02.40* usD 1553 700 1832 300 1397 100 1988 900 2 639 459 0.65
AMERICA, UNITED STATES OF 2.125%/CPI LINKED 11-15.02.41* usD 2213500 2 400 000 1514 100 3099 400 4049 275 1.00
AMERICA, UNITED STATES OF 0.750%/CPI LINKED 12-15.02.42* usD 3734 100 4100 000 2 672 400 5161 700 5 065 436 1.26
AMERICA, UNITED STATES OF 0.625%/CPI LINKED 13-15.02.43* usD 3003 200 3264 300 2322 400 3945 100 3642 759 0.90
AMERICA, UNITED STATES OF 1.375%/CPI LINKED 14-15.02.44* usD 4161700 4711900 3314100 5 559 500 5834 746 1.45
AMERICA, UNITED STATES OF 0.750%/CPI LINKED 15-15.02.45* usD 4663 200 5249 700 3733700 6179 200 5551 398 1.38
AMERICA, UNITED STATES OF 1.000%/INFLATION LINKD 16-15.02.46* usD 2 398 000 2 695 000 1801 700 3291300 3073965 0.76
AMERICA, UNITED STATES OF 0.875%/CPI LINKED 17-15.02.47* usD 2907 900 3315000 2 190 000 4032 900 3 545 930 0.88
AMERICA, UNITED STATES OF 1.000%/CPI LINKED 18-15.02.48* usD 2 263 700 2 260 000 1542 900 2 980 800 2614181 0.65
AMERICA, UNITED STATES OF 1.000%/CPI LINKED 19-15.02.49* usD 2 155 000 2 454 500 1734 500 2 875 000 2453128 0.61
AMERICA, UNITED STATES OF 0.250%/CPI LINKED 20-15.02.50* usD 3291000 3 555 000 2372200 4 473 800 2 962 670 0.73
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 22-15.02.52* usD 4185 000 4621400 3319 100 5 487 300 3128628 0.78
AMERICA, UNITED STATES OF 0.375%/CPI LINKED 17-15.07.27* usD 7 285 800 8 232 600 5681900 9 836 500 11417 507 2.83
AMERICA, UNITED STATES OF 0.500%/CPI LINKED 18-15.01.28* usD 7 426 200 8558 100 6019 200 9965 100 11382 326 2.82
AMERICA, UNITED STATES OF 0.875%/CPI LINKED 19-15.01.29* usD 5 734 500 6 828 000 4802 400 7 760 100 8 687 698 2.15
AMERICA, UNITED STATES OF 0.500%/CPI LINKED 19-15.04.24* usD 5 375 800 5 375 800
AMERICA, UNITED STATES OF 0.250%/CPI INDEX 19-15.07.29* usD 6861400 7 897 300 5452 100 9 306 600 9 885 889 2.45
AMERICA, UNITED STATES OF 0.625%/CPI LINKED 14-15.01.24* usD 8 844 200 8 844 200
AMERICA, UNITED STATES OF 0.625%/CPI LINKED 16-15.01.26* usD 6 898 700 8 024 000 5472 700 9 450 000 11615 450 2.88
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 16-15.07.26* usD 6951200 7 623 300 5 127 400 9447 100 11315274 2.81
AMERICA, UNITED STATES OF 0.375%/CPI LINKED 17-15.01.27* usD 6 524 000 7 534 300 5456 100 8 602 200 10 158 929 2.52
AMERICA, UNITED STATES OF 0.125%/CPI INDEX 14-15.07.24* usD 8 188 000 175 000 8 363 000
AMERICA, UNITED STATES OF 0.375%/CPI LINKED 15-15.07.25* usD 8201 500 9516 500 6 646 900 11071 100 13 729 396 3.41
AMERICA, UNITED STATES OF 0.750%/CPI LINKED 18-15.07.28* usD 6 639 000 7 495 500 5076 200 9058 300 10 249 275 2.54
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 20-15.01.30* usD 7 789 600 8 494 500 5801 000 10 483 100 10 800 053 2.68
AMERICA, UNITED STATES OF VAR/0.125% 20-15.04.25* usD 6507 300 7 072 400 4801200 8 778 500 9962 343 2.47
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 20-15.07.30* usD 8 596 300 9510 900 6 469 400 11 637 800 11938 408 2.96
AMERICA, UNITED STATES OF 0.125%/CPI IDX LKND 20-15.10.25* usD 7 953 100 8 350 000 5410 500 10 892 600 12 228 435 3.03
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 21-15.01.31* usD 8 988 700 9 408 500 6242 800 12 154 400 12 091 739 3.00
AMERICA, UNITED STATES OF 0.125%/CPI INDEX 21-15.10.26* usD 8 867 600 10 228 200 7281100 11814 700 12342 243 3.06
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 22-15.01.32* usD 10 723 100 12 204 100 8 259 000 14 668 200 13391817 3.32
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 22-15.04.27* usD 9443 500 10 223 300 6 880 600 12 786 200 12 734 643 3.16
AMERICA, UNITED STATES OF 0.625%/CPI LINKED 22-15.07.32* usD 7 956 000 16 601 900 8 823 400 15 734 500 14233 615 3.53
AMERICA, UNITED STATES OF 1.625%/CPI LINKED 22-15.10.27* usD 20 355 000 7132 800 13222 200 13245515 3.29
AMERICA, UNITED STATES OF 1.125%/CPI LINKED 23-15.01.33* usD 21 389 700 5 400 000 15 989 700 14 599 763 3.62
AMERICA, UNITED STATES OF 1.250%/CPI LINKED 23-15.04.28* usD 18 494 700 5175 000 13319 700 12 888 440 3.20
AMERICA, UNITED STATES 1.37500%/CPI LINKED 23-15.07.33* UsD 12 907 700 2 365 000 10 542 700 9 640 857 2.39
TOTAL USD 342 485 108 84.95
Total Treasury notes, floating rate 342 485 108 84.95
Total Securities traded on an exchange 366 773 554 90.98
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Securities traded on other regulated markets which are open to the public
Treasury notes, floating rate
usD
AMERICA, UNITED STATES OF 1.750%/CPI LINKED 08-15.01.28* usb 2 640 400 2 560 000 1405 000 3795 400 5376 103 1.33
AMERICA, UNITED STATES OF 0.250%/CPI LINKED 15-15.01.25* usb 7 469 600 8 352 500 5 756 000 10 066 100 12 562 637 3.12
AMERICA, UNITED STATES OF 0.125%/CPI LINKED 19-15.10.24* USD 7 868 700 8 700 100 6 002 200 10 566 600 12 268 457 3.04
TOTAL USD 30 207 198 7.49
Total Treasury notes, floating rate 30 207 198 7.49
Total Securities traded on other regulated markets which are open to the public 30 207 198 7.49
Securities from new issues
Treasury notes, floating rate
usD
AMERICA, UNITED STATES OF 1.50000%/CPI-LINKED 23-15.02.53* USD 7 731 500 1995 000 5 736 500 4 638 789 1.15
TOTAL USD 4638 789 1.15
Total Treasury notes, floating rate 4638 789 1.15
Total Securities from new issues 4638 789 1.15
Total securities and similar instruments 401 619 541 99.62
(thereof in lending 0.00)
Bank deposits at sight 824 500 0.20
Other assets 713 948 0.18
Total fund assets 403 157 989 100.00
Other liabilities -2278
Net fund assets 403 155 711
in %
Market value as of of the total
Valuation categories 31.10.2023 fund assets?
Investments valued at prices paid on the main market 401 619 541 99.62
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 401 619 541 99.62

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /

optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share

exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind
3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 34 CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any

arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:

UBS (CH) Institutional Fund

— Bonds USD Inflation-linked Passive Il
Class I-A1

Class I-X

0.23%
0.01%

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rate

CHF 1 = USD 1.10
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UBS (CH) Institutional Fund
— Equities Canada Passive ||

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in CHF 128 507 740.95 81141 417.00 301 052 977.77
Class I-X CH0125122009
Net asset value per unit in CHF 1344.23 1505.14 1604.88
Number of units outstanding 82 338.5490 53 909.6380 187 585.4230
Class (CAD) I-X CH1216998299 U
Net asset value per unit in CAD 985.80
Number of units outstanding 27 584.2860
! Initial subscription: 15.12.2022
Performance

Currency 2022/2023 2021/2022 2020/2021

Class I-X CHF -9.8% -5.4% 49.7%
Class (CAD) I-X! CAD - - -
Benchmark:
MSCI Canada (net div. reinv.) CHF -10.2% -5.7% 48.6%

' Due to the launch of the unit class during the financial year, no historical performance data is available.

Historical performance is no indicator of current or future performance.

The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.

Structure of the securities portfolio

The 10 largest issuers in % of total assets

Breakdown by sectors in % of total assets

Royal Bank of Canada 6.66 Banks & credit institutions 22.16
Toronto-Dominion Bank 6.18 Petroleum 12.66
Canadian Natural Resources Ltd 4.23 Energy & water supply 8.98
Enbridge Inc 4.10 Traffic & transportation 8.07
Canadian Pacific Railway Co 3.97 Internet, software & IT services 8.04
Canadian National Railway Co 3.58 Financial & investment companies 6.71
Shopify Inc 3.41 Insurance 5.72
Bank of Montreal 3.24 Retail trade, department stores 5.53
Bank of Nova Scotia 2.90 Precious metals & stones 5.06
Suncor Energy Inc 2.57 Mining, coal & steel 3.85
Others 58.25 Others 12.31
TOTAL 99.09 TOTAL 99.09

There may be differences in the way the percentages mentioned above are
rounded off.

There may be differences in the way the percentages mentioned above are
rounded off.

UBS (CH) Institutional Fund — Equities Canada Passive Il Annual Report as of 31 October 2023 134



Statement of assets

31.10.2023 31.10.2022
Market values CHF CHF
Bank deposits
—at sight 952 056.76 1568 779.31
Securities

— Shares and other equity instruments

128 285 183.02

80983 652.09

Derivative financial instruments

-49 731.59

-12 655.65

Other assets

268 471.93

140 619.99

TOTAL fund assets

129 455 980.12

82 680 395.74

Loans

-200 000.00

-680 004.44

Other liabilities

-748 239.17

-858 974.30

Net fund assets

128 507 740.95

81 141 417.00

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income CHF CHF
Income from bank assets 3522.95 656.91
Negative interest -2161.48 -4072.25
Income from securities

— from shares and other equity instruments 4308 138.74 5772 476.79

— from bonus shares 617 541.61 0.00
Purchase of current net income on issue of units 459 973.26 352 593.17
TOTAL income 5387 015.08 6 121 654.62
Expenses
Interest payable -25.36 -102.14
Audit expenses -15 438.80 -15 438.80
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class (CAD) I-X 0.00 0.00
Other expenses -9247.76 -7 761.62
Payment of current net income on redemption of units -525234.33 -3757522.39
TOTAL expenses -549 946.25 -3 780 824.95
Net income 4 837 068.83 2 340 829.67
Realized capital gains and losses 2 258 925.08 58 293 351.47
Realized result 7 095 993.91 60 634 181.14

Unrealized capital gains and losses

-17 988 419.72

-72 378 477.78

TOTAL result

-10 892 425.81

-11 744 296.64
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net income of the financial year 4837 068.83 2 340 829.67
Available for distribution 4 837 068.83 2 340 829.67
Less federal withholding tax’ -1692 974.09 -819290.38
Net income retained for reinvestment -3144 094.74 -1521539.29
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

CHF CHF
Net fund assets at the beginning of the financial year 81 141 417.00 301052 977.77
Paid federal withholding tax -1428024.77 -2 521 245.34

Balance of unit movements

59 686 774.53

-205 646 018.79

Total result

-10 892 425.81

-11744 296.64

Net fund assets at the end of the reporting period

128 507 740.95

81141 417.00

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No.
with Article 34(1) Withholding Tax Ordinance.
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Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-X Number Number
Situation at the beginning of the financial year 53 909.6380 187 585.4230
Units issued 55 603.9050 18 575.0520
Units redeemed -27 174.9940 -152 250.8370
Situation at the end of the period 82 338.5490 53 909.6380
Difference between units issued and units redeemed 284289110 -133 675.7850
Class (CAD) I-X Number

Situation at the beginning of the financial year 0.0000

Units issued 27 584.2860

Units redeemed 0.0000

Situation at the end of the period 27 584.2860

Difference between units issued and units redeemed 27 584.2860

Net income retained for reinvestment (accumulation)

Class I-X

Reinvestment on 6.2.2024

Gross accumulation CHF 50.682

Less federal withholding tax' CHF -17.739

Net accumulation per unit CHF 32.943

Class (CAD) I-X

Reinvestment on 6.2.2024

Gross accumulation CAD 36.717

Less federal withholding tax' CAD -12.851

Net accumulation per unit CAD 23.866

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Bearer shares
Canada
AIR CANADA VAR VTG SHS NPV* CAD 8314 9287 2832 14769 161974 0.13
ALGONQUIN PWRRUTIL COM NPV* CAD 31819 36 643 11927 56 535 258 684 0.20
ALTAGAS LTD COM NPV* CAD 13 289 15 596 5053 23832 402 443 0.31
ARC RESOURCES COM NPV* CAD 31839 36 583 16 343 52 079 761658 0.59
BRP INC SUB VTG NPV* CAD 1752 2159 860 3051 187 464 0.14
CAE INC COM NPV* CAD 15052 17076 4738 27 390 519 982 0.40
CAMECO CORP COM* CAD 20 298 26 089 9356 37031 1377133 1.06
CANADIAN UTILS LTD CL A* CAD 5901 7913 2 480 11334 217 992 0.17
DESCARTES SYSTEMS COM NPV* CAD 8 566 1250 7316 480 694 0.37
ELEMENT FLEET MGMT COM NPV* CAD 40432 7253 33179 408 032 0.32
EMERA INC COM* CAD 12 352 15833 4948 23237 691 870 0.53
EMPIRE LTD CL A* CAD 7624 8481 3766 12339 307 370 0.24
HYDRO ONE INC COM NPV* CAD 15 421 18 065 5157 28 329 667 803 0.52
IGM FINANCIAL INC COM* CAD 3926 3798 599 7125 145 819 0.11
IVANHOE MINES LTD COM NPV CL'A'* CAD 28 161 38 746 15714 51193 342 972 0.26
KEYERA CORPORATION COM NPV* CAD 10 348 13759 4135 19972 422 230 0.33
KINROSS GOLD CORP COM NPV* CAD 60 849 59 947 15832 104 964 498 169 0.38
LUNDIN MINING CORP COM* CAD 31716 39 751 14183 57 284 325 199 0.25
NORTHLAND POWER IN COM NPV* CAD 10 977 16112 5227 21862 279318 0.22
NUVEI CORPORATION SUB VOTING SHARES (CAD)* CAD 3094 3123 738 5479 69 356 0.05
ONEX CORP SUB VTG* CAD 3475 3253 713 6015 306 454 0.24
PAN AMER SILVER COM NPV* CAD 10 025 23 089 1884 31230 414772 0.32
QUEBECOR INC CL B* CAD 7472 8674 3130 13016 244114 0.19
RB GLOBAL INC* CAD 5245 12 445 17 690
STANTEC INC COM NPV* CAD 9 866 461 9405 523128 0.40
TELUS CORPORATION NPV* CAD 21770 27 948 9003 40715 596 793 0.46
TFI INTERNATIONAL COM NPV* CAD 3854 4167 1425 6596 663 333 0.51
TMX GROUP LTD COM NPV* CAD 2586 26 459 5355 23 690 448 497 0.35
TOROMONT INDS LTD COM* CAD 3906 4601 1509 6998 478 930 0.37
TOURMALINE OIL CP COM NPV* CAD 15 044 19 877 7347 27574 1325498 1.02
WEST FRASER TIMBER COM NPV* CAD 2 885 3131 1135 4881 299 458 0.23
WSP GLOBAL INC COM NPV* CAD 5825 7109 2291 10 643 1266 235 0.98
TOTAL Canada 15 093 375 11.66
Total Bearer shares 15 093 375 11.66
Registered shares
Canada
15T QUANTUM MINLS COM NPV* CAD 27512 34008 11071 50 449 531454 0.41
AGNICO EAGLE MINES LTD COM* CAD 21435 31280 10 569 42 146 1796 944 1.39
ALIMENTATION COUCH COM NPV* CAD 39073 47 292 19 474 66 891 3310203 2.56
BANK NOVA SCOTIA HALIFAX COM* CAD 56 347 70 372 24 637 102 082 3757 478 2.90
BANK OF MONTREAL COM NPV* CAD 31639 43530 14 068 61101 4197 259 3.24
BARRICK GOLD CORP COM NPV* CAD 83 958 102 821 36 429 150 350 2183106 1.69
BCE INC COM NEW* CAD 3459 4241 1450 6 250 210919 0.16
BLACKBERRY LTD NPV* CAD 25 390 25 390
BROOKFIELD ASSET M LTD VTG SHS NPV CL'A'* CAD 66 451 10 651 77 102
BROOKFIELD ASSET.M CLASS A LTD VOTING SHS* CAD 36 679 6 845 29834 777 403 0.60
BROOKFIELD CORP CLASS A LID VOTIONG SHS* CAD 151519 30952 120 567 3193 062 2.47
BROOKFIELD RENEWA. CLASS A SUB VOTING SHARES* CAD 6 060 7750 2364 11446 236 729 0.18
CANADIAN NAT RES LTD COM* CAD 54 410 64 506 23997 94919 5479 355 423
CANADIAN NATL RY CO COM* CAD 27 687 34 395 13 848 48 234 4639 485 3.58
CANADIAN PAC KANSAS CITY LT COM NPV* CAD 43834 52 765 96 599
CANADIAN PAC RY LT COM NPV* CAD 82 943 3217 79726 5145 853 3.97
CANADIAN TIRE LTD CL A* CAD 2 641 2931 1086 4486 393 354 0.30
CCL INDUSTRIES INC 'B'NON-VTG COM NPV* CAD 7067 7 968 2168 12 867 457 335 0.35
CDN IMPERIAL BK OF COMMERCE COM* CAD 42 571 54 158 19 108 77 621 2488711 1.92
CENOVUS ENERGY INC COM NPV* CAD 65 390 87 896 30 581 122 705 2125 165 1.64
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inCHF  in %? Nominal
CGIINC COM NPV SUB VOTING SHARES C* CAD 10 181 12 289 4232 18 238 1600 628 124
CONSTELLATION SOFT COM STK NPV* CAD 942 1079 289 1732 3156 398 2.44
DOLLARAMA INC COM NPV* CAD 13128 16 529 5340 24317 1509 585 1.17
ENBRIDGE INC COM NPV* CAD 95515 129719 43 062 182 172 5307 051 4.10
FAIRFAX FINL HLDGS SUB-VTG COM NPV* CAD 1083 1177 425 1835 1388 196 1.07
FIRSTSERVICE CORP COM NPV* CAD 1843 1956 402 3397 436 977 0.34
FORTIS INC COM NPV* CAD 22519 29534 10 731 41322 1491472 1.15
FRANCO NEVADA CORP COM NPV* CAD 9021 11092 3640 16 473 1821736 1.41
GFL ENVIRON INC COM NPV SUB VTG SHS* CAD 8 653 15 161 3802 20012 524 089 0.40
GILDAN ACTIVEWEAR INC COM* CAD 8871 10378 3740 15 509 400 468 0.31
GREAT WEST LIFECO INC COM* CAD 13114 17 967 7223 23 858 600 882 0.46
IA FINANCIAL CORP COM NPV* CAD 4983 5 604 1691 8896 470557 0.36
IMPERIAL OIL LTD COM NEW* CAD 10 981 11974 5525 17 430 902 998 0.70
INTACT FINL CORP COM NPV* CAD 8298 9865 3181 14 982 1913575 1.48
LIGHTSPEED COMMERC COM NPV SUB VTG SHS* CAD 6539 6539
LOBLAW COS LTD COM* CAD 7817 8886 3018 13 685 1017 494 0.79
LUMINE GROUP RG* CAD 5 680 5680
MAGNA INTL INC COM NPV* CAD 13 286 15 875 5976 23185 1012837 0.78
MANULIFE FINL CORP COM* CAD 90 553 109 151 42038 157 666 2495013 1.93
METRO INC CL A SUB* CAD 11274 12 999 4263 20010 923 983 0.71
NATL BK OF CANADA COM NPV* CAD 15 862 20734 7673 28 923 1634 741 1.26
NUTRIEN LTD NPV* CAD 26 003 30 843 14313 42 533 2 076 650 1.60
OPEN TEXT CO COM NPV* CAD 12 864 16 975 6873 22 966 697 050 0.54
PARKLAND CORP. COM NPV* CAD 7212 7315 2591 11936 328 394 0.25
PEMBINA PIPELINE C COM NPV* CAD 26 021 31885 10 864 47 042 1316157 1.02
POWER CORP CDA COM* CAD 26227 36 089 12 932 49 384 1081584 0.84
RB GLOBAL INC COM NPV* CAD 16 200 514 15 686 933 161 0.72
RESTAURANT BRANDS COM NPV* CAD 13 869 18 061 6613 25317 1545 940 1.19
ROGERS COMMUNICATIONS INC* CAD 16 585 20 540 6 850 30275 1019 708 0.79
ROYAL BK OF CANADA COM NPV* CAD 66 801 81546 29 676 118 671 8616 386 6.66
SAPUTO INC COM* CAD 11 607 13470 3300 21777 399718 0.31
SHAW COMMUNICATIONS INC CL B CONV* CAD 22612 27 674 50 286
SHOPIFY INC COM NPV CL A% CAD 53719 75 282 26 287 102 714 4409 631 3.41
SUN LIFE FINL INC COM* CAD 27575 36 096 13 441 50 230 2085 637 1.61
SUNCOR ENERGY INC COM NPV 'NEW'* CAD 67 748 77 314 32051 113011 3327 065 2.57
TC ENERGY CORPORAT COM NPV* CAD 46 302 62 444 21564 87182 2729535 2.11
TECK RESOURCES LTD CLASS'B'SUB-VTG COM NPV* CAD 22618 27 985 11613 38 990 1252411 0.97
THOMSON-REUTERS CP COM NPV(POST REV SPLIT)* CAD 8054 9943 17 997
THOMSON-REUTERS CP NPV POST REV SPLIT* CAD 13923 279 13 644 1485713 1.15
TORONTO-DOMINION COM NPV* CAD 85 674 109 219 37 420 157 473 7996 154 6.18
WESTON GEORGE LTD COM* CAD 3417 3836 1848 5 405 532 965 0.41
WHEATON PRECIOUS M COM NPV* CAD 21322 29 160 11761 38 721 1 486 686 1.15
TOTAL Canada 112 853 041 87.17
United States of America
BAUSCH HEALTH COMP COM NPV* CAD 12 367 12 367
TOTAL United States of America 0.00
Total Registered shares 112 853 041 87.17
Investment certificates, closed end
Canada
CANADIAN APARTMENT PROP. REAL ESTATE INVESTMENT TRUST* CAD 4002 5447 2197 7252 194 057 0.15
RIOCAN REAL ESTATE INVESTMENT TRUST* CAD 7227 11400 5526 13101 144 711 0.10
TOTAL Canada 338 768 0.25
Total Investment certificates, closed end 338 768 0.25
Rights
Canada
CONSTELLATION SOFTWARE INC (STOCK DIVIDEND) RIGHTS 29.09.23* CAD 1724 1724
TOTAL Canada 0.00
Total Rights 0.00
Total Securities traded on an exchange 128 285 183 99.09
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in CHF in %3 Nominal
Securities traded neither on an exchange nor on a regulated market
Registered shares
Canada
THOMSON-REUTERS CP COM NPV(POST REV SPLIT)** CAD 14 320 14 320
TOTAL Canada 0.00
Total Registered shares 0.00
Total Securities traded neither on an exchange nor on a regulated market 0.00
Total securities and similar instruments 128 285 183 99.09
(thereof in lending 0.00)
Bank deposits at sight 952 057 0.74
Derivative financial instruments -49732 -0.04
Other assets 268 472 0.21
Total fund assets 129 455 980 100.00
Short-term bank liabilities -200 000
Other liabilities -748 239
Net fund assets 128 507 741
in %
Market value as of of the total

Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 128 235 451 99.05
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 128 235 451 99.05

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /

optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share

exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind
3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
** valuation based on market-observed parameters

Derivative financial instruments
CISO-FINMA Art. 23

Exposure-increasing derivatives open at the end of the period under review

Coverage Replacement in % of
Instrument Nominal Currency in CHF value in CHF total assets
Options/warrants on equities/equity baskets
CONSTELLATION SOFTWARE INC/CANADA CALL WARRANT 31.03.40* 1724 CAD 0 0
0 0 0
Exposure-increasing derivatives open at the end of the period under review
Number Coverage Variation margin in % of
Instrument of contracts Currency in CHF in CHF total assets
Futures on indices/commodities/currencies
S&P/TSX 60 IX FUTURE 14.12.23* 6 CAD 892 842 -49 732 -0.04
892 842 -49 732 -0.04
Liquidity linked to open derivative financial instruments: CHF 892 842
There may be differences in the way the figures mentioned above are rounded off.
* valued at prices paid on the main market (art. 88 para. 1 CISA)
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Transactions in exposure-increasing derivatives during the period under review

Purchase/ Sale/
Instrument Currency Contracts Contracts
Options/warrants on equities/equity baskets
CONSTELLATION SOFTWARE INC/CANADA CALL WARRANT 31.03.40 CAD 1724 0
Futures on indices/commodities/currencies
S&P/TSX 60 IX FUTURE 15.12.22 CAD 0 5
S&P/TSX 60 IX FUTURE 16.03.23 CAD 13 13
S&P/TSX 60 IX FUTURE 15.06.23 CAD 9 9
S&P/TSX 60 IX FUTURE 14.09.23 CAD 11 11
S&P/TSX 60 IX FUTURE 14.12.23 CAD 9 3
Transactions in derivatives on currencies during the period under review
Sale Sale Purchase Purchase
Currency Amount Currency Amount Maturity
Forward exchange transactions
CHF 200 000 301 164 30.05.2023
CHF 370 000 561822 03.08.2023
CAD 1285 900 870 000 04.10.2023

UBS (CH) Institutional Fund — Equities Canada Passive |l
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 34 CISO-FINMA

amount in In % of the
Position CHF fund’s net asset
Total exposure-
increasing positions 892 842.45 0.69%

Total exposure-
reducing positions - _

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Deposits made in securities instead of in cash

UBS (CH) Institutional Fund

— Equities Canada Passive Il Class I-X

During the period under review, securities (instead of in cash)
in the value of CHF 3 887 035.00 were deposited which
corresponds to 2 667.9440 units.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

UBS (CH) Institutional Fund — Equities Canada Passive |l

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Equities Canada Passive Il

Class I-X 0.02%
TER annualized:
Class (CAD) I-X 0.00%

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rates

CAD 1 = CHF 0.66 uUsb 1 = CHF 091
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UBS (CH) Institutional Fund
— Equities Emerging Markets Asia

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in USD 350 144 024.34 442 975 568.06 773 227 628.57
Class I-A1 CH0023760173
Net asset value per unit in USD 217414 1972.88 3 008.05
Issue and redemption price per unit in USD' 217414 1972.88 3008.05
Number of units outstanding 10 361.6640 31 435.6070 68 870.7940
Class I-B CH0023760447
Net asset value per unit in USD 242215 2 186.36 3317.04
Issue and redemption price per unit in USD' 242215 2 186.36 3317.04
Number of units outstanding 10 550.8130 17 875.7760 18 036.8310
Class I-X CH0023760694
Net asset value per unit in USD 2 446.32 2206.27 3343.52
Issue and redemption price per unit in USD' 2 446.32 2206.27 3343.52

Number of units outstanding

123 475.2610 154 956.0930 151 406.9130

! see Supplementary information

Performance

Currency 2022/2023 2021/2022 2020/2021
Class I-A1 usb 10.5% -34.4% 5.6%
Class I-B usb 11.5% -33.8% 6.5%
Class I-X usb 11.6% -33.7% 6.7%
Benchmark:
MSCI Emerging Markets Asia (net div. reinv.) usb 14.2% -34.5% 1.7%
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
The 10 largest issuers in % of total assets Breakdown by sectors in % of total assets
Taiwan Semiconductor Manufacturing Co Ltd 11.20 Electronics & semiconductors 28.74
Samsung Electronics Co Ltd 8.11 Banks & credit institutions 14.73
Tencent Holdings Ltd 7.60 Internet, software & IT services 10.31
PDD Holdings Inc 4.43 Electrical devices & components 7.26
HDFC Bank Ltd 4.04 Vehicles 4.96
Eicher Motors Ltd 3.61 Graphic design, publishing & media 4.43
MediaTek Inc 3.49 Insurance 3.27
Ping An Insurance 3.27 Chemicals 3.03
Sk Hynix Inc 3.25 Tobacco & alcohol 2.99
Axis Bank Ltd 3.24 Real Estate 2.89
Others 45.42 Others 15.05
TOTAL 97.66 TOTAL 97.66

There may be differences in the way the percentages mentioned above are
rounded off.

There may be differences in the way the percentages mentioned above are
rounded off.
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Statement of assets

31.10.2023 31.10.2022
Market values usb usbD
Bank deposits
—at sight 8074 803.91 8699 036.61
Securities

— Shares and other equity instruments

345393 824.83

436 820 768.76

Other assets

213 960.70

423 738.49

TOTAL fund assets

353 682 589.44

445 943 543.86

Loans -290 110.68 0.00
Other liabilities -3 248 454.42 -2 967 975.80
Net fund assets 350 144 024.34 442 975 568.06

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income usbD usbD
Income from bank assets 191 290.56 557.98
Negative interest -6 546.59 -962.79
Income from securities

— from shares and other equity instruments 7221812.58 9375 969.18

— from bonus shares 1205 122.96 1873 048.83
Offset payments from securities lending 514 125.01 421 593.15
Income from securities lending 7 130.47 30 802.46
Purchase of current net income on issue of units 22 104.49 141 349.89
TOTAL income 9 155 039.48 11 842 358.70
Expenses
Interest payable -317.40 0.00
Audit expenses -15080.02 -15085.73
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -346 788.95 -1 498 150.45
Commission remuneration of the Fund Management in accordance with the fund contract Class I-B -60 152.60 -87 936.42
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Other expenses -9011.64 -3791.64
Payment of current net income on redemption of units -836 927.29 -783 461.29
TOTAL expenses -1 268 277.90 -2 388 425.53
Net income 7 886 761.58 9453 933.17

Realized capital gains and losses’

-18 089 513.88

-20 730 640.16

Realized result

-10 202 752.30

-11 276 706.99

Unrealized capital gains and losses

66 697 513.74

-238 300 627.11

TOTAL result

56 494 761.44

-249 577 334.10

! Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

usD usbD
Net income of the financial year 7 886 761.58 9453933.17
Available for distribution 7 886 761.58 9453 933.17
Less federal withholding tax’ -2 760 366.55 -3308 876.61
Net income retained for reinvestment -5 126 395.03 -6 145 056.56
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

usb usb
Net fund assets at the beginning of the financial year 442 975 568.06 773 227 628.57
Paid federal withholding tax -2975327.73 -2 622 608.41

Balance of unit movements

-146 350 977.43

-78 052 118.00

Total result

56 494 761.44

-249 577 334.10

Net fund assets at the end of the reporting period

350 144 024.34

442 975 568.06

Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 31435.6070 68 870.7940
Units issued 34.5820 1661.6410
Units redeemed -21108.5250 -39 096.8280
Situation at the end of the period 10 361.6640 31 435.6070
Difference between units issued and units redeemed -21073.9430 -37 435.1870
Class I-B Number Number
Situation at the beginning of the financial year 17 875.7760 18 036.8310
Units issued 3352.3720 1759.9080
Units redeemed -10677.3350 -1920.9630
Situation at the end of the period 10 550.8130 17 875.7760
Difference between units issued and units redeemed -7 324.9630 -161.0550
Class I-X Number Number
Situation at the beginning of the financial year 154 956.0930 151 406.9130
Units issued 205.1900 4 592.4490
Units redeemed -31 686.0220 -1 043.2690
Situation at the end of the period 123 475.2610 154 956.0930
Difference between units issued and units redeemed -31 480.8320 3549.1800

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 13.2.2024

Gross accumulation usb 28.422
Less federal withholding tax’ usD -9.948
Net accumulation per unit usb 18.474
Class I-B

Reinvestment on 13.2.2024

Gross accumulation usb 52.571
Less federal withholding tax’ usD -18.400
Net accumulation per unit usb 34.171
Class I-X

Reinvestment on 13.2.2024

Gross accumulation usbD 56.995
Less federal withholding tax' usb -19.949
Net accumulation per unit usb 37.046

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Bearer shares
China
CHINA MENGNIU DAIR HKDO.1* HKD 3 555 000 1562 000 1993 000 6507 828 1.84 362 989
CHINA MERCHANTS BK ‘H'CNY1* HKD 2370 500 1180 000 1190 500 4534021 1.28
CHINA TELECOM CORP "H'CNY1* HKD 14818000 14818 000
GREE ELEC APPLICAN ‘A'CNY1* CNY 963 000 38 700 924 300 4285 470 1.21
I/MONGOLIA YILI IN "A’CNY1* CNY 1255 200 1008 200 323200 1940 200 7 269 685 2.06
KWEICHOW MOUTAI ‘A'CNY1* CNY 60 457 2 800 17 300 45 957 10 579 009 2.99
MIDEA GROUP CO LTD CNY1* CNY 239 996 446 200 179 500 506 696 3664114 1.04
PING AN INSURANCE ‘H'CNY1* HKD 1 646 000 1179 500 567 500 2 258 000 11571940 3.27 2 120 600
SHENZHEN INOVANCE ‘A'CNY1* CNY 523 100 523 100 4320 269 1.22
TENCENT HLDGS LIMI HKD0.00002* HKD 608 100 345 106 226 300 726 906 26 866 704 7.60
ZHONGSHENG GROUP H HKD0.0001 REG'S* HKD 1 884 500 1884 500
TOTAL China 79 599 040 22.51
India
AXIS BANK INR2* INR 1037 355 243015 307 327 973 043 11474857 3.24
BANDHAN BANK LTD* INR 1911453 1911453
DLF LIMITED INR2* INR 2404170 893515 1510 655 10 224 200 2.89
GAYATRI PROJECTS INR2* INR 999 966 999 966
ICICI PRUDENTIAL L INR10* INR 669 898 669 898
INFOSYS LTD INR5* INR 896 041 896 041
MACROTECH DEV LTD INR10* INR 856 570 253875 602 695 5702018 161
MARUTI UDYOG INR5* INR 72 255 34 025 38 230 4771842 1.35
MAX INDIA INR2* INR 298 947 298 947 3282147 0.93
POWER GRID CORP ORD INR10* INR 2205534 2205534
RELIANCE INDS INR10(100%DEMAT)* INR 585 222 12734 208 421 389 535 10704 186 3.03
SRF LIMITED INR10* INR 103 474 103 474
ZEE ENTERTAINMENT ENTERPRISES LIMITED INR1* INR 2750 107 1324 645 1425 462 4437729 1.25
TOTAL India 50 596 978 14.31
Indonesia
BANK CENTRAL ASIA IDR62.5* IDR 18 646 100 6 040 500 12 605 600 6943 598 1.96
BK MANDIRI IDR250* IDR 26 677 200 38489000 35263000 29 903 200 10 683 081 3.02
BK RAKYAT IDR250* IDR 15 340 255 2011600 13 328 655 4161798 1.18
TOTAL Indonesia 21788 476 6.16
Malaysia
CIMB GROUP HOLDINGS BHD MYR1* MYR 6 052 366 910 159 2 736 400 4226 125 5064 786 1.43
TOTAL Malaysia 5 064 786 1.43
South Korea
LG ELECTRONICS INC KRW5000* KRW 90 262 32599 35 008 87 853 6 485 465 1.83
SAMSUNG ELECTRONIC KRW100* KRW. 518 649 185 064 124 842 578 871 28 674 593 8.11
SAMSUNG ELECTRONIC KRW100* usb 110 570 62 558 173 128
SAMSUNG SDI KRW5000* KRW. 18719 5472 2 850 21341 6723628 1.90
SK HYNIX INC KRW5000* KRW 174799 32610 73 985 133 424 11489 550 3.25
TOTAL South Korea 53373 235 15.09
Taiwan
HON HAI PRECISION TWD10* TWD 4653 000 4653 000
MEDIATEK INC TWD10* WD 741 000 266 000 475 000 12330816 3.49
TAIWAN SEMICON MAN TWD10* TWD 3479772 1051 000 2428772 39612 159 11.20
UNIMICRON TECHNOLO TWD10* TWD 769 000 33 000 736 000 3 244 890 0.92
TOTAL Taiwan 55 187 865 15.60
Total Bearer shares 265 610 381 75.10
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Preference shares
South Korea
SAMSUNG ELECTRONIC PFD KRW100* KRW 111733 111733
TOTAL South Korea 0.00
Total Preference shares 0.00
Registered shares
China
ALIBABA GROUP HLDG USD1* HKD 1045 464 833 100 1070 600 807 964 8265920 2.34
JD.COM INC USD0.00002* HKD 503 676 72 800 576 476
LONGI GREEN ENERGY "A'CNY1* CNY 1229 946 1229 946
MEITUAN USD0.00001 (A & B CLASS)* HKD 755 300 376 940 452 700 679 540 9 605 235 2.72
WUXI BIOLOGICS (CA USD0.0000083)* HKD 520 500 520 500
TOTAL China 17 871 155 5.05
India
CROMPTON GREAVES C INR2* INR 1103 520 471 140 632 380 2141 891 0.61
EICHER MOTORS INR1T* INR 409 401 32 606 119 403 322 604 12 769 320 3.61
HDFC BANK INRT* INR 1169 681 42 471 406 573 805 579 14 286 035 4.04
RAINBOW CHILDRENS INR10* INR 293 900 81158 212 742 2716 551 0.77
RELIANCE STRATEGIC INR10* INR 376 801 376 801
TOTAL India 31913797 9.02
South Korea
CELLTRION INC KRW1000* KRW 36 929 1477 38 406
TOTAL South Korea 0.00
Taiwan
ASE TECHNOLOGY HOL TWD10* TWD 2 743 000 266 000 2 477 000 8 667 782 2.45
TOTAL Taiwan 8 667 782 2.45
Total Registered shares 58 452 734 16.53
Depository receipts
China
JD.COM INC SPON ADS EACH REP 2 ORD SHS* Usb 29 600 29 600
KANZHUN LTD SPON EACH ADR REP 2 ORD SHS* usD 150 900 137 800 288 700
LI AUTO INC SPN ADS ECH REP 2 ORD SHS* UsbD 88 562 88 562
PINDUODUO INC-4 SHS-A-ADR* UsD 166 800 66 616 79 031 154 385 15657 727 4.43
VIPSHOP HLDGS LTD SPON ADR EA REPR 2 ORD SHS* UsD 496 204 496 204
TOTAL China 15 657 727 4.43
Thailand
PTT EXPLORTN & PRD THB1(NVDR)* THB 1610 700 367 400 1243 300 5672 983 1.60
SIAM CEMENT CO THB1(NVDR)* THB 246 350 246 350
TOTAL Thailand 5672983 1.60
Total Depository receipts 21330710 6.03
Total Securities traded on an exchange 345 393 825 97.66
Total securities and similar instruments 345 393 825 97.66
(thereof in lending 12 053 067 3.41)
Bank deposits at sight 8074 804 2.28
Other assets 213 960 0.06
Total fund assets 353 682 589 100.00
Short-term bank liabilities -290 111
Other liabilities -3 248 454
Net fund assets 350 144 024
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Market value as of

in %
of the total

Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 345 393 825 97.66
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 345 393 825 97.66

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /

optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share

exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind
3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach II:
Art. 35ff CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.

Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:
UBS (CH) Institutional Fund
— Equities Emerging Markets Asia

Class I-A1 0.99%
Class I-B 0.16%
Class I-X 0.01%

Issue and redemption price

If, on any one order day, the sum of subscriptions and
redemptions of units in the fund result in a net inflow or out-
flow, the fund's valuation net asset value will be increased or
reduced accordingly (swinging single pricing). The maximum
adjustment level basically amounts to 2% of the valua-

tion net asset value. However, in the event of exceptional
circumstances, the fund management company may decide
to temporarily apply an adjustment by more than 2% of the
prevailing net asset value for every sub-fund and/or valua-
tion day, if it sufficiently substantiates that the adjustment

is justified in view of prevailing market conditions and in the
best interests of investors. A temporary adjustment will be
calculated in accordance with the procedure set out by the
fund management company. Existing and new investors will
be informed of the sufficiently substantiated decision on the
application of this temporary measure and of its expiry by
announcement in the umbrella fund’s official medium of pub-
lication. The supervisory authority will also be notified.

A modified valuation net asset value covers the incidental
costs (bid/ask spread, brokerage at standard market rates,
commissions, duties, etc.) that accrue to the fund on aver-
age from the investment of a net inflow or from the sale of

a portion of investments corresponding to the net outflow.
The valuation net asset value is adjusted upwards if net move-
ments lead to an increase in the number of units in the fund.
Conversely, the valuation net asset value is reduced if net
movements lead to a decline in the number of units. The valu-
ation net asset value calculated on the basis of swinging single
pricing is thus a modified valuation net asset value as set

out in the first sentence of this paragraph. Subscriptions and
redemptions made the same day that have an evident, direct
economic link and that therefore entail no ancillary costs for
the purchase and sale of investments are excluded from the
application of swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rates

CHF 1 = USD 1.10 KRW 1 = USD 0.00
CNY 1 = USD 0.14 MYR 1 = USD 0.21
HKD 1 = USD 0.13 SGD 1 = USD 0.73
IDR- 1 = USD 0.00 THB 1 = USD 0.03
INN 1 = USD 0.01 TWD 1 = USD 0.03
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UBS (CH) Institutional Fund
— Equities Emerging Markets Global

Category Other Funds for Traditional Investments

Three-year comparison

ISIN 31.10.2023 31.10.2022 31.10.2021
Net fund assets in USD 533477 106.34 390 237 893.44 719 648 669.60
Class I-A1 CHO0018841301
Net asset value per unit in USD 2 059.38 1909.85 3133.73
Issue and redemption price per unit in USD' 2 059.38 1913.10 3133.73
Number of units outstanding 568.6270 584.4170 1 068.6480
Class (CHF) I-A1 CH0252809618
Net asset value per unit in CHF 1863.77 1902.32 2 849.92
Issue and redemption price per unit in CHF' 1863.77 1905.55 2 849.92
Number of units outstanding 714.2250 640.4960 1 065.3440
Class (CHF) I-B CH0252809584
Net asset value per unit in CHF 2 062.51 2 096.24 3127.34
Issue and redemption price per unit in CHF' 2 062.51 2 099.80 3127.34
Number of units outstanding 3496.2960 3138.3030 4214.5500
Class I-X CH0018841327
Net asset value per unit in USD 2429.38 2 241.02 3657.54
Issue and redemption price per unit in USD' 2429.38 2244.83 3657.54
Number of units outstanding 13 404.8990 13 477.0960 17 981.4500
Class (CHF) I-X CH0252809626
Net asset value per unit in CHF 2209.26 224357 3343.38
Issue and redemption price per unit in CHF' 2209.26 2247.38 3343.38
Number of units outstanding 118 426.8390 108 093.4790 124 517.5580
Class (EUR) I-X CH0592418203
Net asset value per unit in EUR 732.87 723.80 1006.72
Issue and redemption price per unit in EUR’ 732.87 725.03 1006.72

Number of units outstanding

261 872.8440

152 081.4480

152 081.4480

! see Supplementary information

Performance

Currency 2022/2023 2021/2022 2020/2021
Class I-A1 usb 8.7% -38.9% 17.6%
Class (CHF) I-A1 CHF -1.1% -33.1% 17.3%
Class (CHF) I-B CHF -0.5% -32.6% 18.1%
Class I-X usb 9.6% -38.4% 18.6%
Class (CHF) I-X CHF -0.3% -32.5% 18.3%
Class (EUR) I-X EUR 2.5% -27.8% -
Benchmark:
MSCI Emerging Markets (net div. reinv.) usD 10.8% -31.0% 17.0%
MSCI Emerging Markets (net div. reinv.) CHF 0.8% -24.5% 16.6%
MSCI Emerging Markets (net div. reinv.) EUR 3.6% -19.2% -
' Due to the launch of the unit class during the financial year, no historical performance data is available.
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
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Structure of the securities portfolio

The 10 largest issuers in % of total assets

Taiwan Semiconductor Manufacturing Co Ltd 9.39
Samsung Electronics Co Ltd 7.68
Tencent Holdings Ltd 3.96
Reliance Industries 3.66
HDFC Bank INR 3.32
SK hynix Inc 3.11
Kweichow Moutai Co. Ltd 2.84
Pinduoduo Inc 2.79
Bank Central Asia IDR 2.72
Cemex SAB de CV 2.66
Others 55.13
TOTAL 97.26

There may be differences in the way the percentages mentioned above are

rounded off.

Breakdown by sectors in % of total assets

Electronics & semiconductors 24.48
Banks & credit institutions 19.64
Internet, software & IT services 9.88
Graphic design, publishing & media 5.18
Electrical devices & components 418
Telecommunications 3.79
Chemicals 3.66
Petroleum 3.14
Tobacco & alcohol 2.84
Building industry & materials 2.66
Others 17.81
TOTAL 97.26

There may be differences in the way the percentages mentioned above are

rounded off.

Annual Report as of 31 October 2023

152



Statement of assets

31.10.2023

31.10.2022

Market values

usb

usb

Bank deposits

—at sight

13534 416.94

34917 963.58

Securities

— Shares and other equity instruments

519 237 509.57

374 421 855.12

Other assets

1086 421.36

168 508.83

TOTAL fund assets

533 858 347.87

409 508 327.53

Loans -311 837.03 -19177 025.47
Other liabilities -69 404.50 -93 408.62
Net fund assets 533 477 106.34 390 237 893.44

Statement of income

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Income usb usb
Income from bank assets 217 965.42 1682.36
Negative interest -11936.33 -6 933.75

Income from securities

— from shares and other equity instruments

15012 576.18

14 959 989.36

— from bonus shares 1246 200.93 1167 768.97
Offset payments from securities lending 946 386.61 415 084.70
Income from securities lending 54 935.34 60915.85
Purchase of current net income on issue of units 1729 809.19 2 360 288.02

TOTAL income

19 195 937.34

18 958 795.51

Expenses

Interest payable -3532.26 -5200.55
Audit expenses -17 430.99 -17 288.83
Commission remuneration of the Fund Management in accordance with the fund contract Class I-A1 -10 669.11 -17 031.54
Commission remuneration of the Fund Management in accordance with the fund contract Class (CHF) I-A1 -13 866.74 -19027.13
Commission remuneration of the Fund Management in accordance with the fund contract Class (CHF) I-B -21678.76 -16 402.34
Commission remuneration of the Fund Management in accordance with the fund contract Class I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class (CHF) I-X 0.00 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class (EUR) I-X 0.00 0.00
Compensation of the class action processing 0.00 -221.09
Other expenses -3494.67 -3139.23
Payment of current net income on redemption of units -1 360 052.22 -1438998.14
TOTAL expenses -1430 724.75 -1517 308.85
Net income 17 765 212.59 17 441 486.66

Realized capital gains and losses'

-29 387 319.87

-31351712.21

Realized result

-11 622 107.28

-13 910 225.55

Unrealized capital gains and losses

40738 936.77

-240 930 981.24

TOTAL result

29 116 829.49

-254 841 206.79

! Realized capital gains and losses may include income and expenses which were received from Swinging Single Pricing.
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Allocation of result

1.11.2022-31.10.2023

1.11.2021-31.10.2022

usbD usbD
Net income of the financial year 17 765 212.59 17 441 486.66
Available for distribution 17 765 212.59 17 441 486.66
Less federal withholding tax’ -6 217 824.41 -6 104 520.33
Net income retained for reinvestment -11 547 388.18 -11 336 966.33
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

1.11.2021-31.10.2022

usb usb
Net fund assets at the beginning of the financial year 390 237 893.44 719 648 669.60
Paid federal withholding tax -8433021.28 -3772 354.36

Balance of unit movements

122 555 404.69

-70797 215.01

Total result

29116 829.49

-254 841 206.79

Net fund assets at the end of the reporting period

533 477 106.34

390 237 893.44

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No.
with Article 34(1) Withholding Tax Ordinance.
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Development of the outstanding units

1.11.2022-31.10.2023

1.11.2021-31.10.2022

Class I-A1 Number Number
Situation at the beginning of the financial year 584.4170 1 068.6480
Units issued 0.0000 15.7900
Units redeemed -15.7900 -500.0210
Situation at the end of the period 568.6270 584.4170
Difference between units issued and units redeemed -15.7900 -484.2310
Class (CHF) I-A1 Number Number
Situation at the beginning of the financial year 640.4960 1 065.3440
Units issued 201.7130 27.4730
Units redeemed -127.9840 -452.3210
Situation at the end of the period 714.2250 640.4960
Difference between units issued and units redeemed 73.7290 -424.8480
Class (CHF) I-B Number Number
Situation at the beginning of the financial year 3138.3030 4214.5500
Units issued 5674.5720 745.4930
Units redeemed -5316.5790 -1821.7400
Situation at the end of the period 3 496.2960 3 138.3030
Difference between units issued and units redeemed 357.9930 -1076.2470
Class I-X Number Number
Situation at the beginning of the financial year 13 477.0960 17 981.4500
Units issued 1558.4420 911.7580
Units redeemed -1 630.6390 -5416.1120
Situation at the end of the period 13 404.8990 13 477.0960
Difference between units issued and units redeemed -72.1970 -4 504.3540
Class (CHF) I-X Number Number
Situation at the beginning of the financial year 108 093.4790 124 517.5580
Units issued 34 420.1610 40 897.0440
Units redeemed -24 086.8010 -57 321.1230
Situation at the end of the period 118 426.8390 108 093.4790
Difference between units issued and units redeemed 10 333.3600 -16 424.0790
Class (EUR) I-X Number Number
Situation at the beginning of the financial year 152 081.4480 152 081.4480
Units issued 110 120.0900 0.0000
Units redeemed -328.6940 0.0000
Situation at the end of the period 261 872.8440 152 081.4480
Difference between units issued and units redeemed 109 791.3960 0.0000
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Net income retained for reinvestment (accumulation)

Class I-A1

Reinvestment on 13.2.2024

Gross accumulation usb 50.269
Less federal withholding tax’ usD -17.595
Net accumulation per unit usb 32.674
Class (CHF) I-A1

Reinvestment on 13.2.2024

Gross accumulation CHF 45.501
Less federal withholding tax’ CHF -15.926
Net accumulation per unit CHF 29.575
Class (CHF) I-B

Reinvestment on 13.2.2024

Gross accumulation CHF 65.503
Less federal withholding tax' CHF -22.927
Net accumulation per unit CHF 42.576
Class I-X

Reinvestment on 13.2.2024

Gross accumulation usbD 81.048
Less federal withholding tax' usD -28.367
Net accumulation per unit usb 52.681
Class (CHF) I-X

Reinvestment on 13.2.2024

Gross accumulation CHF 73.721
Less federal withholding tax’ CHF -25.803
Net accumulation per unit CHF 47.918
Class (EUR) I-X

Reinvestment on 13.2.2024

Gross accumulation EUR 24.455
Less federal withholding tax’ EUR -8.560
Net accumulation per unit EUR 15.895

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Bearer shares
Brazil
HYPERA SA COM NPV* BRL 925 800 69 100 856 700 5145 636 0.96
LOJAS RENNER SA COM NPV* BRL 708 300 229 100 937 400
SUZANO SA COM NPV* BRL 793 300 666 488 169 504 1290 284 13194516 2.47
TOTAL Brazil 18 340 152 3.44
China
CHINA MENGNIU DAIR HKDO.1* HKD 2 666 000 1272 000 414 000 3524 000 11507 067 2.16
CHINA MERCHANTS BK 'H'CNY1* HKD 2 067 500 890 000 372 900 2 584 600 9843 453 1.84
CHINA TELECOM CORP 'H'CNY1* HKD 20 052 600 1168 000 18 884 600 8109 329 1.52
GREE ELEC APPLICAN 'A'CNY1* CNY 1458 774 58 200 1400574 6 493 690 1.22
KWEICHOW MOUTAI 'A'CNY1* CNY 50 791 23718 8 600 65 909 15171832 2.84
MIDEA GROUP CO LTD CNY1* CNY 772 900 36 800 736 100 5323023 1.00
PING AN INSURANCE 'H'CNY1* HKD 1802 500 1025 000 299 500 2528 000 12 955 653 2.43 2528 000
SHENZHEN INOVANCE 'A'CNY1* CNY 833 600 61300 772 300 6 378 406 1.19
TENCENT HLDGS LIMI HKD0.00002* HKD 174 000 459 400 61400 572 000 21141324 3.96
ZHONGSHENG GROUP H HKD0.0001 REG'S* HKD 859 500 453 500 1313 000
TOTAL China 96 923 776 18.16
Hungary
OTP BANK HUF100* HUF 107 561 50 432 25 189 132 804 4930 864 0.92
TOTAL Hungary 4 930 864 0.92
India
BANDHAN BANK LTD* INR 1640 520 1164413 311612 2493 321 6413076 1.20
HINDUSTAN UNILEVER INR1* INR 341599 137 179 233 067 245 711 7330714 137
RELIANCE INDS INR10(100%DEMAT)* INR 568 751 231453 90 042 710 162 19514 821 3.66
TOTAL India 33258 612 6.23
Indonesia
BANK CENTRAL ASIA IDR62.5* IDR 29 644 700 9348800 12 654 200 26 339 300 14 508 592 2.72
BK MANDIRI IDR250* IDR 14 744 900 37177400 25292 400 26 629 900 9513677 178
TOTAL Indonesia 24 022 268 4.50
Malaysia
CIMB GROUP HOLDINGS BHD MYR1* MYR 3915300 2272 800 735 400 5 452 700 6534 771 1.22
TOTAL Malaysia 6534 771 1.22
Mexico
GRUPO FINANCIERO BANORTE SAB DE CV COM SER'O'NPV* MXN 1477 700 586 700 363 756 1700 644 13783 761 2.58
TOTAL Mexico 13783 761 2.58
Peru
CREDICORP COM USD5* UsD 15 700 32 962 6558 42 104 5261316 0.99
TOTAL Peru 5261316 0.99
Saudi Arabia
THE SAUDI NAT BANK SAR10* SAR 628 086 649 506 121255 1156 337 10 340 950 1.94
TOTAL Saudi Arabia 10 340 950 1.94
South Africa
MTN GROUP LTD ZAR0.0001* ZAR 434 364 1320873 161718 1593519 7733 458 1.45
TOTAL South Africa 7 733 458 1.45
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
South Korea
LG ELECTRONICS INC KRW5000* KRW 67 860 23910 6977 84793 6259 570 1.17
SAMSUNG ELECTRONIC KRW100* KRW 434 722 463 551 70 582 827 691 40 999 985 7.68
SAMSUNG ELECTRONIC KRW100* usD 90 248 343 668 433916
SAMSUNG SDI KRW5000* KRW 13 800 18 936 3267 29 469 9284 410 1.74
SK HYNIX INC KRWS5000* KRW 164 474 94 879 66 368 192 985 16 618 530 3.11
TOTAL South Korea 73 162 495 13.70
Taiwan
CHAILEASE HOLDING TWD10* TWD 425111 425111
HON HAI PRECISION TWD10* TWD 2 760 000 607 000 3367 000
MEDIATEK INC TWD10* TWD 409 000 320 000 325 000 404 000 10 487 683 1.96
TAIWAN SEMICON MAN TWD10* TWD 2 185 000 1237 000 348 000 3 074 000 50 135 533 9.39
TOTAL Taiwan 60 623 216 11.36
Turkey
TURKCELL ILETISIM TRY1* TRY 0 0 1 0.00
TOTAL Turkey 1 0.00
Total Bearer shares 354 915 639 66.48
Preference shares
Brazil
PETROL BRASILEIROS PRF NPV* BRL 1674175 707 609 756 000 1625 784 11199 630 2.10
TOTAL Brazil 11199 630 2.10
Total Preference shares 11199 630 2.10
Registered shares
Argentina
MERCADOLIBRE INC COM STK USD0.001* UsD 10 631 4039 4913 9757 12 105 900 227
TOTAL Argentina 12 105 900 2.27
China
COUNTRY GARDEN SVC USD0.0001* HKD 2334000 2334000
HANGZHOU TIGERMED 'A'CNY1* CNY 335 991 161 450 80 000 417 441 3804719 0.71
JD.COM INC USD0.00002* HKD 383 876 266 750 650 626
LONGI GREEN ENERGY 'A'CNY1* CNY 1410720 540 900 1951620
MEITUAN USD0.00001 (A & B CLASS)* HKD 509 200 531840 349 600 691 440 9773441 1.83
NETEASE INC USD0.0001* HKD 451 300 451 300 9707 051 1.82
TOTAL China 23 285 211 4.36
India
EICHER MOTORS INR1* INR 219278 75578 88913 205 943 8151 641 1.53
HDFC BANK INR1* INR 800 575 327223 128 105 999 693 17 728 427 332
RELIANCE STRATEGIC INR10* INR 716 047 716 047
TOTAL India 25 880 069 4.85
Mexico
AMERICA MOVIL SAB DE CV RG* MXN 5 866 400 560 800 5 305 600 4376 025 0.82
TOTAL Mexico 4376 025 0.82
Poland
ALLEGRO.EU PLNO.01* PLN 302 090 95 946 34 069 363 967 2 604 083 0.49
TOTAL Poland 2 604 083 0.49
South Africa
ABSA GROUP LTD ZAR2* ZAR 447 224 667 518 71528 1043214 9 455 586 1.77
NASPERS NPV (POST REV SPLIT)* ZAR 82 162 82 162 12750 715 2.39
TOTAL South Africa 22 206 300 4.16
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Taiwan
ASE TECHNOLOGY HOL TWD10* TWD 1752 000 689 000 312 000 2129 000 7 450 023 1.40
TOTAL Taiwan 7 450 023 1.40
Turkey
T GARANTI BANKASI TRY1* TRY 1 1 1 0.00
TOTAL Turkey 1 0.00
United Kingdom
ANGLO AMERICAN USDO.54945* ZAR 281 800 243 382 90 089 435 093 11061 081 2.07
TOTAL United Kingdom 11061 081 2.07
Total Registered shares 108 968 693 20.41
Depository receipts
Brazil
BCO BRADESCO SA SPON ADR EACH REP 1 PRF NPV* usD 2722246 1097 362 420 545 3399 063 9483 386 1.78
INTER & CO INC BDR EACH REP 1 COM A* BRL 426 000 131 000 557 000
TOTAL Brazil 9 483 386 1.78
China
KANZHUN LTD SPON EACH ADR REP 2 ORD SHS* usD 194 000 121 400 315 400
PINDUODUO INC-4 SHS-A-ADR* usD 80 583 133 600 67 196 146 987 14 907 422 2.79
VIPSHOP HLDGS LTD SPON ADR EA REPR 2 ORD SHS* UsD 458 200 136 800 595 000
TOTAL China 14 907 422 2.79
Mexico
CEMEX SAB DE CV SPON ADR 5 ORD* UsD 2091800 1141100 852 400 2 380 500 14211 585 2.66
TOTAL Mexico 14211585 2.66
Russia
OIL CO LUKOIL PJSC ADR EACH REPR 1 ORD RUB0.02* USD 167 500 167 500 0 0.00
TOTAL Russia 0.00
Thailand
PTT EXPLORTN & PRD THB1(NVDR)* THB 1117 200 792 900 693 500 1216 600 5551 155 1.04
TOTAL Thailand 5551 155 1.04
Total Depository receipts 44 153 548 8.27
Total Securities traded on an exchange 519 237 510 97.26
Securities traded on other regulated markets which are open to the public
Registered shares
Russia
YANDEX N.V. COM USD0.01 CL 'A'* USD 141 480 141 480 0 0.00
TOTAL Russia 0.00
Total Registered shares 0.00
Depository receipts
Russia
TCS GROUP HLDG PLC GDR EACH REPR 1 A REGS* USD 200 379 200 379 0 0.00
TOTAL Russia 0.00
Total Depository receipts 0.00
Total Securities traded on other regulated markets which are open to the public 0.00
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Securities traded neither on an exchange nor on a regulated market
Bearer shares
Mexico
AMERICA MOVIL SAB COM SER 'L' NPV (LVTG)** MXN 2 884 800 2 990 700 5 875 500
TOTAL Mexico 0.00
South Africa
NASPERS 'N' ZARD.02* * ZAR 104 830 40918 145 748
TOTAL South Africa 0.00
Total Bearer shares 0.00
Total Securities traded neither on an exchange nor on a regulated market 0.00
Total securities and similar instruments 519 237 510 97.26
(thereof in lending 12 955 653 2.43)
Bank deposits at sight 13534417 2.54
Other assets 1086421 0.20
Total fund assets 533 858 348 100.00
Short-term bank liabilities -311 837
Other liabilities -69 405
Net fund assets 533 477 106
in %
Market value as of of the total
Valuation categories 31.10.2023 fund assets®
Investments valued at prices paid on the main market 519237510 97.26
Investments valuation based on market-observed parameters - -
Investments valued with suitable valuation models taking account of the current market circumstances - -
TOTAL 519 237 510 97.26

! Purchases include the following transactions: allotment from subscription / allotment from option rights / option rights / allotment of subscription rights from
underlying stocks / bonus securities / change of corporate names / conversions / purchases / share exchange between companies / stock splits / stock dividends /
optional dividends / transfers / transfer due to redenomination in euro / subscriptions in kind

2 Sales include the following transactions: cancellation as a result of expiry / draws by lot / exercise of rights / options / repayments / reverse-splits / sales / share
exchange between companies / transfers / transfer due to redenomination in euro / redemptions in kind

3 Divergences in the totals may be attributed to rounding differences

* valued at prices paid on the main market (art. 88 para. 1 CISA)
** valuation based on market-observed parameters

Derivative financial instruments
CISO-FINMA Art. 23

Transactions in derivatives on currencies during the period under review

Sale Sale Purchase Purchase

Currency Amount Currency Amount Maturity

Forward exchange transactions

ZAR 7 240 000 USD 427 135 05.12.2022

USD 501 562 CHF 440 000 09.08.2023

USD 559 992 ZAR 10 500 000 28.09.2023
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Supplementary information
Derivative financial instruments

Risk assessment process Commitment approach I:
Art. 35ff CISO-FINMA

There were no contracts in derivative financial instruments
open at balance sheet date.

Repurchase agreements

No securities were used in repurchase agreements at balance
sheet date.

Soft Commission Arrangements

The fund management company has not concluded any
arrangements in the form of “soft commission arrangements”.
Remuneration of the Fund Management

See separate information at the end of the report.

Total Expense Ratio (TER)

This ratio was calculated in accordance with the AMAS
"Guidelines on the calculation and disclosure of the Total
Expense Ratio (TER) of Collective Investment Schemes” in
the current version and expresses the sum of all costs and
commissions charged on an ongoing basis to the net assets
(operating expenses) taken retrospectively as a percentage of
the net assets.

TER for the last 12 months:

net asset value for every sub-fund and/or valuation day, if it
sufficiently substantiates that the adjustment is justified in
view of prevailing market conditions and in the best interests
of investors. A temporary adjustment will be calculated in
accordance with the procedure set out by the fund manage-
ment company. Existing and new investors will be informed
of the sufficiently substantiated decision on the application of
this temporary measure and of its expiry by announcement in
the umbrella fund’s official medium of publication. The super-
visory authority will also be notified.

A modified valuation net asset value covers the incidental
costs (bid/ask spread, brokerage at standard market rates,
commissions, duties, etc.) that accrue to the fund on aver-
age from the investment of a net inflow or from the sale of

a portion of investments corresponding to the net outflow.
The valuation net asset value is adjusted upwards if net move-
ments lead to an increase in the number of units in the fund.
Conversely, the valuation net asset value is reduced if net
movements lead to a decline in the number of units. The valu-
ation net asset value calculated on the basis of swinging single
pricing is thus a modified valuation net asset value as set

out in the first sentence of this paragraph. Subscriptions and
redemptions made the same day that have an evident, direct
economic link and that therefore entail no ancillary costs for
the purchase and sale of investments are excluded from the
application of swinging single pricing.

Valuation of the sub-fund’s assets and calculation
of the net asset value

See appendix to supplementary information.

Exchange rates

UBS (CH) Institutional Fund BRL 1 = USD 020 KRW 1 = USD 0.00

— Equities Emerging Markets Global CHF 1= USD 1.10 MXN 1= USD 006

Class J-A1 0859% CNY 1 = UsD 014 MYR 1 = USD 021
CZK 1 = USD 0.04 PIN 1 = USD 0.24

Class (CHF) I-A1 0.85%  gur 1 = usD 1.06 SAR 1 = USD 027

Class (CHF) I-B 0.16%  Ggp 1 = usD 1.21 SGD 1 = USD 0.73

Class I-X 0.00% Hkp 1 = USD 0.13 THB 1 = USD 0.3

Class (CHF) I-X 0.00%  HUF 1 = USD 0.00 TRY 1 = USD 0.04

Class (EUR) I-X 0.00% DR 1 = USD 0.00 TWD 1 = USD 0.03
LS 1 = USD 0.25 ZAR 1 = USD 0.05
INN 1 = USD 0.01

Issue and redemption price

If, on any one order day, the sum of subscriptions and redemp-

tions of units in the fund result in a net inflow or outflow, the

fund's valuation net asset value will be increased or reduced

accordingly (swinging single pricing). The maximum adjust-

ment level basically amounts to 2% of the valuation net asset

value. However, in the event of exceptional circumstances, the

fund management company may decide to temporarily apply

an adjustment by more than 2% of the prevailing

UBS (CH) Institutional Fund — Equities Emerging Markets Global ~Annual Report as of 31 October 2023 161



UBS (CH) Institutional Fund — Equities Emerging
Markets Global ESG Leaders Passive |l

Category Other Funds for Traditional Investments

Most important figures

ISIN 31.10.2023 31.10.2022
Net fund assets in USD 555 834 089.78 333436 614.09
Class (CHF) I-A1 CH1195110833 1
Net asset value per unit in CHF 838.20 836.89
Issue and redemption price per unit in CHF? 838.20 836.89
Number of units outstanding 2 493.8080 2 493.8080
Class (CHF) I-X CH1167887459 J
Net asset value per unit in CHF 819.09 816.38
Issue and redemption price per unit in CHF? 819.09 816.38

Number of units outstanding

615010.3470 406 183.5730

" Initial subscription: 22.6.2022
2 see Supplementary information
3 Initial subscription: 16.5.2022

Performance

Currency 2022/2023 2022
Class (CHF) I-A1 CHF 0.5% -
Class (CHF) I-X CHF 0.8% -
Benchmark:
MSCI Emerging Markets ESG Leaders Index (net div. reinv.) CHF 0.9% -
Historical performance is no indicator of current or future performance.
The performance data does not take account of any commissions and costs charged when subscribing and redeeming units.
Structure of the securities portfolio
The 10 largest issuers in % of total assets Breakdown by sectors in % of total assets
Taiwan Semicon Man 11.69 Electronics & semiconductors 14.50
Tencent Holding Ltd 7.21 Internet, software & IT services 14.23
Alibaba Group Holding 4.89 Banks & credit institutions 13.95
Reliance Inds 243 Financial & investment companies 7.83
China Const Bank 1.61 Chemicals 5.58
Infosys Ltd 1.59 Miscellaneous services 5.22
Netease Inc 1.21 Telecommunications 3.84
MediaTek Inc 1.14 Pharmaceuticals, cosmetics & medical products 3.23
Tata Consultancy 1.07 Vehicles 2.74
Byd Co 'H'Cny 1.03 Food & soft drinks 2.46
Others 63.66 Others 23.95
TOTAL 97.53 TOTAL 97.53

There may be differences in the way the percentages mentioned above are
rounded off.
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Statement of assets

31.10.2023

31.10.2022

Market values

usbD

usbD

Bank deposits

—at sight

14 145 868.61

59 383 876.66

Securities

— Shares and other equity instruments

542 962 791.16

337 820822.23

Derivative financial instruments -844 285.00 -460 696.12
Other assets 439 145.64 192 855.13
TOTAL fund assets 556 703 520.41 396 936 857.90

Loans

-769 188.51

-63 202 980.11

Other liabilities

-100 242.12

-297 263.70

Net fund assets

555 834 089.78

333 436 614.09

Statement of income

1.11.2022-31.10.2023

16.5.2022-31.10.2022

Income usbD usbD
Income from bank assets 267 079.24 2 575.07
Negative interest -13564.51 -1841.32
Income from securities

— from shares and other equity instruments 13690 806.15 3177 380.39

— from bonus shares 2 080 587.07 58 878.31
Purchase of current net income on issue of units 5868 467.92 2 167 395.65
TOTAL income 21 893 375.87 5404 388.10
Expenses
Interest payable -24.091.52 -33360.68
Audit expenses -16 840.74 0.00
Commission remuneration of the Fund Management in accordance with the fund contract Class (CHF) I-A1 -7 426.83 -2812.84
Commission remuneration of the Fund Management in accordance with the fund contract Class (CHF) I-X 0.00 0.00
Other expenses -62 150.03 -2 966.93
Payment of current net income on redemption of units -6 405 758.24 -59 253.58
TOTAL expenses -6 516 267.36 -98 394.03
Net income 15 377 108.51 5305 994.07
Realized capital gains and losses -20 682 542.66 686 555.00
Realized result -5 305 434.15 5992 549.07

Unrealized capital gains and losses

11724 287.48

-73 519 529.22

TOTAL result

6418 853.33

-67 526 980.15
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Allocation of result

1.11.2022-31.10.2023

16.5.2022-31.10.2022

usbD usbD
Net income of the financial year 15377 108.51 5305 994.07
Available for distribution 15 377 108.51 5305 994.07
Less federal withholding tax’ -5381987.98 -1 857 097.92
Net income retained for reinvestment -9.995 120.53 -3448 896.15
Balance carried forward 0.00 0.00

Changes in net fund assets

1.11.2022-31.10.2023

16.5.2022-31.10.2022

usb usb
Net fund assets at the beginning of the financial year 333436 614.09 0.00
Paid federal withholding tax -3298 975.67 0.00
Balance of unit movements 219 277 598.03 400 963 594.24
Total result 6418 853.33 -67 526 980.15

Net fund assets at the end of the reporting period

555 834 089.78

333 436 614.09

Development of the outstanding units

1.11.2022-31.10.2023

16.5.2022-31.10.2022

Class (CHF) I-A1 Number Number
Situation at the beginning of the financial year 2 493.8080 0.0000
Units issued 0.0000 2 493.8080
Units redeemed 0.0000 0.0000
Situation at the end of the period 2 493.8080 2 493.8080
Difference between units issued and units redeemed 0.0000 2 493.8080
Class (CHF) I-X Number Number
Situation at the beginning of the financial year 406 183.5730 0.0000
Units issued 600 258.1230 422 271.6560
Units redeemed -391 431.3490 -16 088.0830

Situation at the end of the period

615 010.3470

406 183.5730

Difference between units issued and units redeemed

208 826.7740

406 183.5730

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Net income retained for reinvestment (accumulation)

Class (CHF) I-A1

Reinvestment on 6.2.2024

Gross accumulation CHF 20.513
Less federal withholding tax’ CHF -7.180
Net accumulation per unit CHF 13.333
Class (CHF) I-X

Reinvestment on 6.2.2024

Gross accumulation CHF 22.670
Less federal withholding tax’ CHF -7.935
Net accumulation per unit CHF 14.735

! or equalization payments for unit holders not domiciled in Switzerland in accordance with Circular No. 24 on 20 November 2017, Item 2.3.4. FTA, in conjunction

with Article 34(1) Withholding Tax Ordinance.
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Inventory of Fund assets

Securities traded on an exchange

Thereof
31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal in USD in %3 Nominal
Bearer shares
Brazil
ATACADAO SA NPV* BRL 52 500 69 600 122 100 217 180 0.04
BCO BRADESCO SA COM NPV* BRL 191300 142 200 333500
CCR SA COM NPV* BRL 151100 88 600 73 600 166 100 394 582 0.07
CIA SIDERURGICA NACIONAL SA COM NPV* BRL 96 000 96 000 223867 0.04
COSAN SA INDUSTRIA COM NPV* BRL 145 800 109 800 48 000 207 600 648 364 0.12
EQUATORIAL ENERGIA COM NPV* BRL 118 000 136 144 87 500 166 644 1044210 0.19
HYPERA SA COM NPV* BRL 49 100 38 600 87 700
LOCALIZA RENT A CA COM NPV* BRL 82 200 117 589 55 800 143 989 1452 453 0.26
LOJAS RENNER SA COM NPV* BRL 113 800 87 900 31000 170 700 414988 0.07
PETRO RIO SA COM NPV* BRL 75 800 79 600 22 800 132 600 1254218 0.23
RAIA DROGASIL SA COM NPV* BRL 124 800 151844 73 900 202 744 1037 239 0.19
RUMO SA COM NPV* BRL 150 300 139 300 77 500 212 100 938 321 0.17
SABESP CIA SANEAME COM NPV* BRL 40 600 42 300 28 000 54 900 635 438 0.11
TELEFONICA BRASIL COM NPV* BRL 61800 60 200 57100 64 900 582 208 0.10
TOTVS SA COM NPV* BRL 65 000 52 000 31900 85 100 427103 0.08
ULTRAPAR PARTICIPA COM NPV* BRL 98 300 84 200 61200 121300 491887 0.09
WEG SA COM NPV* BRL 192 500 181400 109 200 264 700 1732 649 0.31
TOTAL Brazil 11494 705 2.06
Chile
CENCOSUD SA COM NPV* cLp 161640 255 206 251447 165 399 267 099 0.05
EMPRESAS CMPC NPV* cLp 111230 124 062 102 295 132 997 236 992 0.04
EMPRESAS COPEC SA NPV* cLp 46 305 64417 56 556 54 166 357 427 0.06
ENEL AMERICAS SA COM NPV* cLp 2898 185 848 423 3746 608 383882 0.07
S A C | FALABELLA COM NPV* CLp 83 670 121509 77 861 127318 258 422 0.05
TOTAL Chile 1503 823 0.27
China
37 INTERACTIVE ENT "A'CNY1* CNY 26 100 26 100 73827 0.01
35BIO INC USD0.00001 * HKD 200 500 77 000 277 500 246 837 0.04
A-LIVING SMART CIT CNY1 H* HKD 103 000 103 000
AAC TECHNOLOGIES H USD0.01* HKD 78 500 92 000 42 000 128 500 231230 0.04
AGRICULTURAL BK CH ‘A'CNY1* CNY 851400 851400 417 667 0.08
AGRICULTURAL BK CH "H'CNY1* HKD 4474 000 4474 000 1652 463 0.30
AIR CHINA LTD 'A'CNY1* CNY 55 200 141 400 123 700 72 900 79 892 0.01
AIR CHINA LTD ‘H'CNY1* HKD 246 000 218 000 118 000 346 000 235248 0.04
ALIBABA HEALTH INF HKD0.01* HKD 608 000 374000 148 000 834 000 491 366 0.09
ANGEL YEAST CO. LT "A'CNY1* CNY 3300 35 400 20 400 18 300 87 498 0.02
ANHUI CONCH CEMENT 'A'CNY1* CNY 44000 44000 145 442 0.03
ANHUI CONCH CEMENT "H'CNY1* HKD 190 500 190 500 475 240 0.09
BAIDU INC HKD0.000000625 A CLASS* HKD 20 850 479 200 134 800 365 250 4794 005 0.86
BAIDU INC HKD0.000000625 A CLASS* HKD 241 150 241 150
BAOSHAN IRON & STE 'A'CNY1* CNY 162 500 97 900 260 400
BEUING CAP INTL A 'H'CNY1* HKD 216 000 110 000 326 000 119 991 0.02
BELING EASPRING M "A'CNY1* CNY 2500 2500 15052 0.00
BEUING ENT WATER HKDO.10* HKD 260 000 322 000 582 000 122728 0.02
BELING TONGRENTAN 'A'CNY1* CNY 12 000 12 000 84202 0.02
BOSIDENG INTL HLDG USD0.00001* HKD 670 000 670 000 264 589 0.05
BY-HEALTH CO LTD 'A'CNY1* CNY 9100 30200 31400 7900 19777 0.00
BYD CO "A'CNY1* CNY 12 800 10 000 3900 18 900 616 062 0.11
BYD CO 'H'CNY1* HKD 97 500 91000 19 000 169 500 5142 665 0.92
CECEP SOLAR ENERGY "A’CNY1* CNY 19 100 19 100 14 981 0.00
CECEP WIND-POWER C "A'CNY1* CNY 191 800 191800 83082 0.01
CHENGTUN MINING GR "A’CNY1* CNY 29 200 29 200
CHENGXIN LITHIUM GROUP CO LTD ‘A’ CNY1* CNY 10 000 10 000
CHINA BAOAN GROUP ‘A’ CNY1* CNY 13 700 13700 19338 0.00
CHINA COMM SERVICE ‘H'CNY1* HKD 302 000 280 000 178 000 404 000 165 223 0.03
CHINA CONCH VENTUR HKDO.01* HKD 201 500 113 500 68 000 247 000 204 239 0.04
CHINA CONST BK "H'CNY1* HKD 11372000 9530 000 5151 000 15 751 000 8937 766 1.61
CHINA COSCO HLDGS "H'CNY1* HKD 662 500 136 000 526 500 534 938 0.10
CHINA EAST AIRLINE ‘A'CNY1* CNY 103 900 103 900 61902 0.01
CHINA EVER ENVIRON NPV* HKD 394 000 443 000 234000 603 000 205 763 0.04
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/
Security Nominal  Purchases' Sales? Nominal inUSD  in %3 Nominal
CHINA FEIHE LTD USD0.000000025* HKD 379 000 354 000 147 000 586 000 363 975 0.07
CHINA FIBERGLASS C "A'CNY1* CNY 20 900 41200 62 100 98 181 0.02
CHINA GAS HOLDINGS HKD0.01* HKD 368 200 246 000 614 200
CHINA LESSO GROUP HKDO.05* HKD 117 000 169 000 286 000
CHINA LITERATURE L USD0.0001* HKD 56 400 56 400 189 932 0.03
CHINA MEDICAL SYS USD0.005(POST BOARD LOT)* HKD 141 000 120 000 59 000 202 000 322 700 0.06
CHINA MENGNIU DAIR HKDO.1* HKD 363 000 322 000 182 000 503 000 1642 467 0.30
CHINA MERCHANTS BK "A'CNY1* CNY 143 500 118 100 55 500 206 100 866 295 0.16
CHINA MERCHANTS BK "H'CNY1* HKD 449 500 398 000 220 500 627 000 2387 930 0.43
CHINA MOLYBDENUM C ‘H'CNY0.2* HKD 513 000 393 000 291000 615 000 366 268 0.07
CHINA MOLYBDENUM C ‘A'CNY0.2* CNY 73 000 125 000 198 000 149 891 0.03
CHINA O/SEAS LAND HKDO.10* HKD 445 000 407 000 231000 621000 1173016 021
CHINA RES CEMENT HKDO.1'REG 5'* HKD 258 000 148 000 406 000 104 294 0.02
CHINA RES GAS GP L HKDO.10* HKD 98 000 87 900 28 600 157 300 465 391 0.08
CHINA RES LAND HKDO.10* HKD 700 000 180 000 520 000 1947 192 035
CHINA RESOURCES MI HKD0.00001* HKD 74200 65 600 139 800
CHINA RESOURCES P. NPV* HKD 255 500 255 500 158 696 0.03
CHINA STHN AIRLINE ‘A'CNY1* CNY 56 500 75 600 132 100 111556 0.02
CHINA STHN AIRLINE "H'CNY1* HKD 226 000 124000 350 000 165 504 0.03
CHINA SUNTIEN GREEN ENERGY-H* HKD 259 000 259 000
CHINA THREE GORGES RENEWAB-A* CNY 187 800 229 300 112 600 304 500 199 724 0.04
CHINA TOURISM GROU 'A'CNY1* CNY 18 900 18 900 244318 0.04
CHINA VANKE CO ‘A'CNY1* CNY 64 500 71 200 45 900 89 800 139030 0.02
CHINA VANKE CO "H'CNY1* HKD 227 000 281 600 153 900 354 700 331826 0.06
CIFI HLDGS GROUP C HKDO.10* HKD 322 800 322 800
CITIC LIMITED NPV* HKD 670 000 591000 256 000 1,005 000 854 133 0.15
COSCO SHIPPING HOLDINGS CO LTD ‘A’ CNY1* CNY 191300 57 000 134 300 179 297 0.03
CSPC PHARMACEUTICA HKDO.10* HKD 1032 000 912 000 440 000 1504 000 1312 824 0.24
DALI FOODS GROUP C HKDO0.01* HKD 259 000 259 000
ENN ENERGY HOLDING HKDO.10* HKD 95 500 80 000 43000 132 500 1011793 0.18
ENN NATURAL GAS CO LTD-A* CNY 30 500 30 500 71935 0.01
EVE ENERGY CO LTD 'A'CNY1* CNY 15 100 15 100
FAR EAST HORIZON L HKD0.01* HKD 171000 130 000 103 000 198 000 139 429 0.03
FOSUN INTL NPV* HKD 271 500 248 500 520 000 311019 0.06
GANFENG LITHIUM CO LTD 'A’ CNY1* CNY 9700 10 200 19 900 120410 0.02
GEELY AUTOMOBILE H HKD0.02* HKD 960 000 960 000 1088 260 0.20
GEM CO LTD ‘A" CNY1* CNY 22 500 22 500 18017 0.00
GENSCRIPT BIOTECH USD0.001* HKD 138 000 140 000 72 000 206 000 597 628 0.11
GOLDWIND SCI & TEC ‘A'CNY1* CNY 36 200 36 200 43 481 0.01
GOLDWIND SCIENCE & TECHNOLOGY CO LTD BR* HKD 83 000 85 400 168 400
GREENTOWN CHINA HO HKDO.10* HKD 162 500 162 500 157 628 0.03
GREENTOWN SERVICE HKD0.00001* HKD 154 000 112 000 266 000
GUANGZHOU BAIYUN 'A'CNY1* CNY 17 900 17 900 72915 0.01
GUOXUAN HIGH-TECH "A'CNY1* CNY 13 600 13 600
HAIER SMART HOME C 'A'CNY1* CNY 56 100 56 100 170 337 0.03
HAITIAN INTL HLDGS HKDO.10* HKD 93 000 93 000 221547 0.04
HANSOH PHARMACEUTICAL GROUP CO LTD* HKD 118 000 116 000 234 000 440 810 0.08
HENAN SHUANG INVE "A'CNY1* CNY 33900 22 900 16 100 40 700 145 768 0.03
HUADONG MEDICINE "A'CNY1* CNY 9300 15 200 24,500
HUATAI SECURITIES ‘A'CNY1* CNY 50 000 48 100 98 100 214 884 0.04
HUATAI SECURITIES "H'CNY1* HKD 197 600 161000 165 800 192 800 252316 0.05
HUAXIN CEMENT CO "A'CNY1* CNY 25200 25200
MONGOLIA YILI IN "A'CNY1* CNY 53 700 43 500 30 700 66 500 249 167 0.04
IND & COM BK CHINA ‘A'CNY1* CNY 582 300 582 300 376 365 0.07
INDUSTRIAL & COM B 'H'CNY1* HKD 10 557 000 10 557 000 5073016 0.91
JIANGSU EXPRESSWAY 'H'CNY1* HKD 164 000 164 000 149 232 0.03
JANGSU HENGRUI ME "A'CNY1* CNY 59 500 59 500 389777 0.07
JIANGSU ZHONG TIAN 'A'CNY1* CNY 16 600 35000 51600 98 644 0.02
JINGSU WUJIANG CHI"A'CNY1* CNY 36 800 49 900 86 700 126 056 0.02
JOINCARE PHARMACEU "A'CNY1* CNY 14 100 14 100 22 851 0.00
JONJEE HI-TECH IND "A'CNY1* CNY 6000 6000
KEDA INDUSTRIAL CO 'A'CNY1* CNY 11300 11300
KINGDEE INTL SOFTW HKD0.025* HKD 306 000 231000 63 000 474,000 628 801 0.11
KINGFA SCI.&TECH. ‘A'CNY1* CNY 36 100 36 100
KUANG-CHI TECHNOLO "A'CNY1* CNY 44100 44100 84 306 0.02
KUNLUN ENERGY COMP HKDO.01* HKD 410 000 502 000 258 000 654 000 544 958 0.10
LENOVO GROUP LTD HKD0.025* HKD 836 000 742 000 436 000 1142 000 1328145 0.24
LIVZON PHARM GRP ‘A'CNY1* CNY 4900 4900 23442 0.00
LONGFOR GROUP HLDG HKDO.10* HKD 218 500 167 000 51000 334 500 486 493 0.09
MICROPORT SCIENTIF USD0.00001 * HKD 90 000 79 500 24,600 144 900 227778 0.04
ORIENT SECS CO LTD A CNY1* CNY 42 300 72 900 115 200
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inUSD  in %3 Nominal
POSTAL SAVINGS BAN ‘H' CNY1* HKD 927 000 672 000 272 000 1327 000 605 448 0.11
SF. HOLDING CO 'A'CNY1* CNY 36 900 26 200 16 100 47 000 252 402 0.05
S/PHARMACEUTICAL 'A'CNY1* CNY 28 300 28 300 69 724 0.01
SANJIU MEDICAL ‘A'CNY1* CNY 10 500 10 500 61897 0.01
SHANDONG NANSHAN A ‘A’CNY1* CNY 48 800 48 800 20 672 0.00
SHANDONG WEIGAO GP ‘H'CNY0.1* HKD 293 200 270 800 128 400 435 600 403612 0.07
SHANGHAI ELECTRIC ‘A'CNY1* CNY 121 300 121 300 73 595 0.01
SHANGHAI FOSUN PHA ‘A’CNY1* CNY 9300 16 000 25 300 98 322 0.02
SHANGHAI FOSUN PHA CNY1 'H'* HKD 52 500 61000 32 000 81500 187 902 0.03
SHANGHAI MG STATIO ‘A’CNY1* CNY 10 700 10 700 56 657 0.01
SHANGHAI PHARMACEU CNY1 H* HKD 86 100 101 400 47 500 140 000 203 614 0.04
SHENZHEN INOVANCE ‘A'CNY1* CNY 18 000 20 500 21300 17 200 142 054 0.03
SHN INTL HLDGS HKD1* HKD 156 719 194 500 108 000 243219 160 082 0.03
SICHUAN TIANQI LIT "A'CNY1* CNY 11200 11200 84175 0.02
SICHUAN YAHUA INDU ‘A’CNY1* CNY 5 800 5 800
SINO BIOPHARMACEUT HKD0.025* HKD 1174 000 1105 000 445 000 1834 000 712 542 0.13
SINOPHARM GROUP CO CNY1* HKD 166 400 130 000 67 200 229 200 547 765 0.10
SINOTRUK (HK) LTD HKDO.10* HKD 85 000 107 000 85 000 107 000 201293 0.04
SUNGROW POWER SUPP ‘A'CNY1* CNY 11500 17 600 12 900 16 200 186 282 0.03
SUZHOU TA AND A UL "A'CNY1* CNY 2700 2700
TCL TECHNOLOGY GRO 'A'CNY1* CNY 162 700 162 700 87 374 0.02
TENCENT HLDGS LIMI HKD0.00002* HKD 739 500 740 700 394 700 1085 500 40 120 466 7.21
TITAN WIND ENERGY ‘A’CNY1* CNY 11900 11900 21692 0.00
TOPCHOICE MEDICAL "A'CNY1* CNY 3500 3500 42 829 0.01
UNI-PRESIDENT CHIN HKDO0.01* HKD 152 000 83 000 235 000 160 078 0.03
UNISPLENDOUR CO. L ‘A’CNY1* CNY 27 100 27 100
VINDA INTERNATIONA HKDO.1* HKD 26 000 31000 57 000 140 886 0.03
WANT WANT CHINA HO USD0.02* HKD 567 000 358 000 142 000 783 000 486 335 0.09
WEICHAI POWER CO "A'CNY1* CNY 93 600 93 600 177 528 0.03
WEICHAI POWER CO ‘H'CNYT* HKD 400 000 63 000 337 000 503 911 0.09
WESTERN MINING CO. "A'CNY1* CNY 51200 51200 87 874 0.02
XPENG INC - CLASS A SHARES* HKD 176 700 9300 167 400 1236577 0.22
YADEA GROUP HOLDIN USD0.00001* HKD 126 000 126 000 42 000 210 000 383 790 0.07
YOUNGY CO LTD ‘A’CNY1* CNY 1300 1300
YUNNAN BAIYAO GRP ‘A'CNY1* CNY 14 800 10 500 12 100 13 200 91721 0.02
YUNNAN TIN "A'CNY1* CNY 24 100 24100
ZHANGZHOU PIENTZEH ‘A’ CNY1* CNY 5 400 5 400 184 622 0.03
ZHEJIANG CHINT ELE CNY1T'A" CNY 10 800 19 100 29 900 94 340 0.02
ZHEJIANG EXPRESS 'H'CNY1* HKD 176 000 126 000 116 000 186 000 140 012 0.03
ZHEJIANG HUAYOU CO ‘A’CNY1* CNY 10 540 9700 20 240 101 752 0.02
ZHEJIANG WEIXING N "A'CNY1* CNY 7 600 32 100 32 900 6 800 15 341 0.00
ZHEJIANG YONGTAI T "A'CNY1* CNY 6 400 6 400
ZOOMLION HEAVY INDUSTRY SCIENCE AND TECHNOLOGY ‘A’ CNY1* CNY 23100 23 100 20 265 0.00
ZOOMLION HEAVY INDUS CNY1 H* HKD 121 800 121 800
TOTAL China 102 370 091 18.39
Colombia
BANCOLOMBIA SA COP500* COP 7 686 7 686 54 530 0.01
TOTAL Colombia 54 530 0.01
Czech Republic
KOMERCNI BANKA CZK100* CzK 8 955 12 745 9675 12 025 351 638 0.06
MONETA MONEY BANK CZK1* CZK 41397 75018 59 799 56 616 218 391 0.04
TOTAL Czech Republic 570 029 0.10
Greece
ALPHA SVCS & HLDGS EURO.3(REV SPLIT)* EUR 241791 236 522 119 643 358 670 534 551 0.10
EUROBANK ERGASIS EUR0.23* EUR 276 165 310923 168 159 418 929 682 810 0.12
OTE(HELLENIC TLCM) EUR2.83(CR)* EUR 35651 5795 29 856 417 510 0.07
TERNA ENERGY SA EUR0.30* EUR 11365 11365
TOTAL Greece 1634 870 0.29
Hong Kong
CHOW TAI FOOK JEWE HKD1* HKD 313 400 313 400 442 187 0.08
WHARF(HLDGS) HKD1* HKD 141 000 141 000
XINYI SOLAR HLDGS HKDO.10* HKD 564 000 538 000 1102 000
TOTAL Hong Kong 442 187 0.08
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Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inUSD  in %3 Nominal
Hungary
GEDEON RICHTER PLC HUF100* HUF 22 630 22 630 529 436 0.10
MOL HUNGARIAN OIL HUF125(POST SUB-DIVISION)* HUF 49234 28732 77 966 618 990 0.11
OTP BANK HUF100* HUF 25177 18232 5429 37 980 1410155 0.25
TOTAL Hungary 2 558 581 0.46
India
ABB LTD (INDIA) INR2 (POST SUBDIVISION)* INR 8039 8 039 396 771 0.07
ADANI GREEN ENERGY INR10* INR 36 955 27 079 10 595 53439 585 136 0.11
ASHOK LEYLAND INR1* INR 231061 231061 465 404 0.08
ASIAN PAINTS LTD INR1* INR 45 402 42 881 27 166 61117 2199 026 0.40
ASTRAL LTD INR1* INR 18 627 18 627 414058 0.07
AU SMALL FINANCE B INR10* INR 24 908 24 908 200 170 0.04
AXIS BANK INR2* INR 267 786 242 366 141733 368 419 4344 675 0.78
BAJAJ FINANCE LTD INR2* INR 45 203 971 44232 3980 541 0.72
BERGER PAINTS INRT* INR 32 830 35 449 24018 44261 296 956 0.05
BHARTI AIRTEL LTD INRS* INR 380 461 18 977 361484 3970045 0.71
COLGATE-PALM (IND) INR1.00* INR 12 657 13678 5855 20 480 519 953 0.09
CUMMINS INDIA INR2* INR 22 188 22 188 446 791 0.08
DABUR INDIA LTD INR1* INR 74 072 54 258 26 179 102 151 648 913 0.12
DLF LIMITED INR2* INR 96212 96212 651168 0.12
GAIL INDIA LTD INR10* INR 298 688 183 841 87 082 395 447 567 579 0.10
GRASIM INDUSTRIES INR2* INR 30 202 27775 16 367 41610 942 911 0.17
HAVELLS INDIA INRT* INR 29 996 24 520 11810 42706 639 189 0.11
HCL TECHNOLOGIES INR2* INR 128 946 97 996 74 838 152 104 2331103 0.42
HERO MOTOCORP INR2* INR 13258 10 444 5102 18 600 689 937 0.12
HINDALCO INDS INR1* INR 152 909 144 241 98 183 198 967 1098 087 0.20
HINDUSTAN UNILEVER INR1* INR 97 068 96 857 62 025 131 900 3935 197 0.71
HOUSING DEVEL FIN INR2* INR 203 599 180 465 384 064
ICICI PRUDENTIAL L INR10* INR 37 633 40 654 15 587 62 700 395 552 0.07
INDIAN HOTELS INR1 (POST SUBDIVISION)* INR 132 985 132 985 612 385 0.11
INDRAPRASTHA GAS INR2 (POST SUBDIVISION)* INR 33347 37994 15 609 55 732 255 939 0.05
INFO EDGE INR10* INR 8 569 6329 3719 11179 548 385 0.10
INFOSYS LTD INR5* INR 397 910 360 870 220 814 537 966 8841745 1.59
KOTAK MAHINDRA BAN INR5* INR 65910 118317 8579 175 648 3669 550 0.66
LUPIN LTD INR2* INR 21396 23019 8934 35 481 480 765 0.09
MAHINDRA &MAHINDRA INR5* INR 103 495 89278 41078 151 695 2 657 526 0.48
MARICO LTD INR1* INR 63177 55703 29715 89 165 574 612 0.10
NESTLE INDIA INR10* INR 3989 3367 2093 5263 1531944 0.28
PIINDUSTRIES INRT* INR 9288 6155 2617 12826 523 962 0.09
PIDILITE INDUSTRIES INR1(POST SUBDIVISION)* INR 23928 23928 706 413 0.13
RELIANCE INDS INR10(100%DEMAT)* INR 359 758 321262 187 742 493278 13 554 981 2.43
SHREE CEMENT INR10* INR 1302 888 609 1581 487 164 0.09
SHRIRAM FINANCE LIMITED* INR 23518 30 595 8 596 45517 1027 701 0.18
SIEMENS INDIA LTD INR2 (POST SUBDIVISION)* INR 9196 5507 14 703 588 226 0.11
STATE BK OF INDIA INR1* INR 211447 201 125 412572
SUPREME INDUSTRIES INR2* INR 10 002 10 002 520 079 0.09
TATA CONSULTANCY S INRT* INR 108 447 100 961 61657 147 751 5978 185 1.07
TORRENT PHARM INRS* INR 14 907 14 907 344 526 0.06
TVS MOTOR CO INRT* INR 37 089 37 089 708 648 0.13
UPL LIMITED INR2* INR 58 230 42 448 18 471 82 207 533672 0.10
VEDANTA LTD INR1* INR 115 739 115 739 301 098 0.05
TOTAL India 74 166 669 13.32
Indonesia
ANEKA TAMBANG IDR100* IDR 1159 700 664 500 673 900 1150 300 123 466 0.02
BANK CENTRAL ASIA IDR62.5* IDR 6516 700 5 654 400 3103 400 9 067 700 4994 801 0.90
BK RAKYAT IDR250* IDR 11086 200 11 086 200 3461604 0.62
KALBE FARMA IDR10* IDR 2 571800 1451700 773 100 3250 400 345 809 0.06
PT BANK NEGARA IND LKD SHS(IDR7500 & IDR375)* IDR 948 400 943 000 1891 400
SARANA MENARA NUSA IDR10* usD 2 834 700 2 834 700 158 822 0.03
TELKOM INDONESIA SER'B'IDR50* IDR 5726 900 5113 700 2 945 800 7 894 800 1734521 0.31
TOWER BERSAMA INFR IDR100* IDR 542 995 542 995
UNILEVER INDONESIA IDR10* IDR 955 200 660 200 326 500 1288 900 293 725 0.05
TOTAL Indonesia 11112 748 2.00
Kuwait
KUWAIT FINANCE HOU KWDO. 1* KWD 877 696 963 107 516321 1324 482 2 926 654 0.53
TOTAL Kuwait 2 926 654 0.53
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Malaysia
AMMB HOLDINGS BHD MYR1 * MYR 203 700 205 300 114 300 294 700 236 280 0.04
AXIATA GROUP BHD MYR1* MYR 296 400 287 600 584 000 267 210 0.05
CELCOMDIGI BHD* MYR 305 600 280 000 585 600 519 905 0.09
CIMB GROUP HOLDINGS BHD MYR1* MYR 813 100 732 781 466 500 1079 381 1293581 0.23
DIALOG GROUP MYRO.10* MYR 494 100 494 100 222 965 0.04
GAMUDA BERHAD MYR1* MYR 300 841 300 841 292 980 0.05
HAP SENG CONSOLID MYR1* MYR 63 200 63 200
HARTALEGA HOLDINGS MYR0.5* MYR 260 200 260 200
IHH HEALTHCARE BHD NPV* MYR 186 300 172 100 358 400 451338 0.08
KUALA LUMPUR KEPG MYR1* MYR 45 200 45 700 18 400 72 500 334 463 0.06
MALAYAN BKG BERHAD MYR1* MYR 575 600 621600 324 100 873 100 1652 925 0.30
MALAYSIA AIRPORTS MYR1* MYR 94 200 125 105 63 000 156 305 242 438 0.04
MAXIS BHD MYRO0.10* MYR 292 900 224,500 94 200 423 200 351741 0.06
MISC BERHAD MYR1* MYR 167 300 138 100 73 900 231500 352 267 0.06
NESTLE (MALAYSIA) MYR1* MYR 9300 5300 6 500 8100 210 469 0.04
PETRONAS CHEMICALS MYRO.10* MYR 378 600 378 600 583 256 0.10
PETRONAS DAGANGAN MYR1* MYR 26 700 39 700 66 400 318 586 0.06
PETRONAS GAS MYR1* MYR 85 600 74 900 31900 128 600 464 250 0.08
PPB GROUP BERHAD MYR1* MYR 72 300 55 900 25200 103 000 328 165 0.06
PRESS METAL ALUMIN NPV* MYR 433 300 313 500 105 100 641 700 662 643 0.12
PUBLIC BK BHD MYR1* MYR 1738100 1372 700 698 900 2411 900 2105 888 0.38
QL RESOURCES BHD MYR0.25* MYR 115 400 149 800 82 800 182 400 211706 0.04
RHB BANK BHD NPV* MYR 111,800 156 413 86 500 181713 212815 0.04
RHB BANK BHD NPV* usb 88 900 1841 90 741 106 272 0.02
SIME DARBY BHD MYR0.50* MYR 267 400 161500 428 900 206 146 0.04
TELEKOM MALAYSIA MYRO.7* MYR 125 500 70 100 195 600 208 142 0.04
TOP GLOVE CORP BHD MYRO.50* MYR 589 100 415 100 1004 200
TOTAL Malaysia 11 836 430 2.13
Mexico
ARCA CONTINENTAL COM NPV* MXN 50 000 88 400 52 500 85 900 769 260 0.14
FOMENTO ECONOMICO UNITS (REP 1'B'& 4'D’ SHS)* MXN 226 800 240 300 156 500 310 600 3510831 0.63
GPO AEROPORTUARIO SER'B'NPV* MXN 22 560 18235 9460 31335 674 415 0.12
GPO BIMBO SA DE CV SER'A'NPV* MXN 163 900 136 400 91300 209 000 849 522 0.15
GPO TELEVISA SAB CPO'S 25'A'22'B'35'D'35'L'* MXN 297 200 249 200 90 800 455 600 208 708 0.04
GRUMA SA DE CV COM SER'B’ NPV* MXN 22 360 25180 15 845 31695 550 804 0.10
GRUPO FINANCIERO BANORTE SAB DE CV COM SER'O’NPV* MXN 300 900 279 800 161 900 418 800 3394 384 0.61
INDS PENOLES NPV* MXN 15 100 13 400 28 500 317742 0.06
KIMBERLY CLARK MEX COM SER’A'NPV* MXN 158 000 180 200 338 200
TOTAL Mexico 10 275 667 1.85
Peru
CREDICORP COM USD5* UsD 8 300 7 200 4 600 10 900 1362 064 0.24
TOTAL Peru 1362 064 0.24
Philippines
AYALA CORP PHP50* PHP 52 600 7 830 44720 477 229 0.09
GLOBE TELECOM INC PHP50* PHP 3468 2210 5678
GT CAPITAL HOLDING PHP10* PHP 14 920 14920
JG SUMMIT HLDGS PHP1* PHP 353 400 211100 95 880 468 620 303 521 0.05
PLDT INC PHP5* PHP 10 890 10 890 232233 0.04
SM INVEST CORP PHP10* PHP 29 560 27 520 10 040 47 040 664 065 0.12
SM PRIME HLDGS PHP1* PHP 1278 000 1217 300 652 700 1842 600 974 233 0.18
UNIVERSAL ROBINA PHP1* PHP 100 510 90 200 190 710 367 371 0.07
TOTAL Philippines 3018 652 0.54
Poland
BK PEKAO PLN1* PLN 24037 17 609 41646
CD PROJEKT SA PLN1.00* PLN 9110 9851 7735 11226 279718 0.05
KGHM POLSKA MIEDZ PLN10 BR* PLN 17 154 16215 11046 22323 594 627 0.11
MBANK SA PLN4* PLN 2549 2549 314 421 0.06
ORLEN SA BR* PLN 56 048 91694 58 465 89277 1408 856 0.25
POL GORN NAFT | GA PLN1* PLN 184 070 184 070
POWSZECHNA KASA 0S PLN1* PLN 105 450 79 587 46 287 138 750 1432938 0.26
POWSZECHNY ZAKLAD UBEZPIECZEN SA PLN1* PLN 74111 74 336 54228 94219 1064 491 0.19
SANTANDER BANK POL PLN10.00* PLN 3 455 3787 1042 6 200 671495 0.12
TOTAL Poland 5766 546 1.04
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Qatar
COMM BK OF QATAR QART* QAR 388 265 279 427 667 692
QATAR FUEL CO QAR10* QAR 63 165 73393 35002 101 556 414201 0.07
QATAR GAS TRANSPOR QAR1* QAR 277 435 201 683 101 474 377 644 365 094 0.07
QATAR NATIONAL BK QAR10* QAR 547 347 522 062 348 781 720 628 2 947 034 0.53
TOTAL Qatar 3726 329 0.67
Saudi Arabia
ALINMA BANK SAR10* SAR 165 873 165 873 1454 638 0.26
BANK ALBILAD SAR10* SAR 56011 53 044 30215 78 840 781759 0.14
NATL INDUSTRIAL CO SAR10* SAR 47 829 47 829 148 143 0.03
SAUDI BASIC IND SAR10* SAR 107 348 96 475 55 002 148 821 3054 488 0.55
SAUDI ELECTRIC CO SAR10* SAR 100 626 98 457 72 286 126 797 601 606 0.11
SAUDI INTL PETROCH SAR10* SAR 55 830 55 830 479 933 0.09
SAVOLA GROUP SAR10* SAR 39 767 39 767 385 840 0.07
TOTAL Saudi Arabia 6 906 409 1.24
Singapore
BOC AVIATION LTD NPV* HKD 22 200 24 800 11700 35 300 216 999 0.04
TOTAL Singapore 216 999 0.04
South Africa
ANGLO PLATINUM LTD ZARO.10* ZAR 6338 4593 10931 363 844 0.07
ASPEN PHARMACARE ZARO. 1390607 * ZAR 41307 34 406 13681 62 032 560 167 0.10
BID CORP LTD NPV* ZAR 38 865 34 900 19 405 54 360 1146 504 0.21
BIDVEST GROUP ZARO0.05* ZAR 34 867 38377 27 331 45913 646 097 0.12
CAPITEC BANK HLDGS ZAR0.01* ZAR 10 042 8891 4533 14 400 1271166 0.23
CLICKS GROUP LTD ZAR0.01* ZAR 29 256 25035 18 534 35 757 523 836 0.09
DISCOVERY LIMITED ZAR0.001* ZAR 61000 60 392 38 099 83293 571285 0.10
FIRSTRAND LTD ZAR0.01* ZAR 599 930 533508 307 160 826 278 2707 995 0.49
FOSCHINI GP (THE) ZAR0.0125* ZAR 44 886 44 886
GOLD FIELDS ZAR0.50% ZAR 104 905 94 055 49813 149 147 1976 783 0.36
GROWTHPOINT PROPS NPV (POST DELINKING)* ZAR 430472 278 375 146 838 562 009 290 494 0.05
IMPALA PLATINUM ZAR0.025* ZAR 99 234 88 839 56 124 131999 546 953 0.10
KUMBA IRON ORE LTD* ZAR 6672 7033 3897 9808 258 357 0.05
MR PRICE GROUP ZAR0.025* ZAR 29 047 28 380 57 427
MTN GROUP LTD ZAR0.0001* ZAR 203 254 172 153 100 108 275 299 1336045 0.24
NEDBANK GROUP LTD ZAR1* ZAR 53399 44 653 23533 74519 797 267 0.14
REMGRO ZAR0.01* ZAR 61925 47 331 109 256
SANLAM ZAR0.01* ZAR 201 980 191127 104 390 288717 1006 749 0.18
SASOL NPV* ZAR 68 252 58 800 35 843 91209 1149 083 0.21
SHOPRITE HLDGS LTD ZAR0.01134* ZAR 58 427 51526 29 765 80 188 1021572 0.18
SPAR GROUP LIMITED NPV* ZAR 23 699 17195 40 894
STANDARD BANK GROUP 0.1* ZAR 159916 141154 87 988 213082 2078774 0.37
VODACOM GROUP LIMI ZAR0.01* ZAR 76 635 59 227 37238 98 624 533 762 0.10
WOOLWORTHS HLDGS ZAR0.0015* ZAR 141 591 141 591 524 087 0.09
TOTAL South Africa 19 310 820 3.47
South Korea
AMOREPACIFIC (NEW) KRW500* KRW 3836 3292 2242 4886 457 288 0.08
AMOREPACIFIC GROUP KRW500* KRW 4291 4291
BGF RETAIL CO LTD KRW1000* KRW 902 1244 631 1515 155 028 0.03
CELLTRION HEALTH C KRW1000* KRW 10 165 10316 2876 17 605 866 856 0.16
CJ CHEIUEDANG KRW5000* KRW 1080 894 576 1398 292 425 0.05
CJ CORP KRW5000* KRW 1965 1325 3290
CJ KOREA EXPRESS C KRW5000* KRW 940 940
DOOSAN BOBCAT INC KRW500* KRW 5875 7253 3872 9256 265 573 0.05
DOOSAN ENERBILITY KRW5000* KRW 74 024 74 024 735 554 0.13
GS ENGINEERING & C KRW5000* KRW 7373 7373
HANA FINANCIAL GRP KRW5000* KRW 36 008 30 670 19 465 47213 1370367 0.25
HANON SYSTEMS KRW100* KRW 27 063 27 063 137 865 0.02
HANWHA SOLUTIONS C KRW5000* KRW 13751 31340 28 088 17 003 360 695 0.06
HD HYUNDAI* UsD 6 623 6623 281485 0.05
HYUNDAI ENG & CONS KRW5000* KRW 8719 7598 3009 13308 329 116 0.06
HYUNDAI GLOVIS KRW500* KRW 1990 2575 1830 2735 346 495 0.06
HYUNDAI MIPO DOCK KRW5000* KRW 6144 1918 4226 216 846 0.04
KB FINANCIAL GROUP KRW5000* KRW 46 455 39 662 24 297 61820 2357 358 0.42
KOREA ZINC KRW5000* KRW 1054 803 552 1305 453182 0.08
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KOREAN AIR LINES KRW5000* KRW 21507 16337 5 268 32576 494 471 0.09
KUMHO PETRO CHEM KRW5000* KRW 2618 2618 245 604 0.04
LG CHEMICAL KRW5000* KRW 5858 4972 2723 8107 2641206 0.47
LG CORP KRW5000* KRW 10904 10130 6288 14746 842 909 0.15
LG DISPLAY CO LTD KRW5000* KRW 24 607 30745 14 597 40755 367 853 0.07
LG ELECTRONICS INC KRW5000* KRW 12328 11092 6813 16 607 1225958 0.22
LG HOUSEHOLD&HEALT KRW5000* KRW 1147 908 498 1557 363 728 0.07
LG UPLUS CORP KRWS5000* KRW 32085 32085 240 183 0.04
LOTTE CHEMICAL CO KRW5000* KRW 1792 2332 677 3447 373 656 0.07
MIRAE ASSET SEC KRW5000* KRW 46 566 46 566 227563 0.04
NCSOFT CORPN KRW500* KRW 1954 1856 1425 2385 410 583 0.07
NETMARBLE CORP KRW100* KRW 2516 2070 4586 131072 0.02
POSCO CHEMICAL CO KRW500* KRW 3223 2335 434 5124 897 283 0.16
S1 CORP KRWS500* KRW 2681 2 681
SAMSUNG ENGINEER KRW5000* KRW 19592 12 065 5153 26 504 466 084 0.08
SAMSUNG LIFE INSUR KRW500* KRW 9758 6752 16510
SAMSUNG SDI KRW5000* KRW 6521 5739 3249 9011 2838977 051
SAMSUNG SDS CO LTD KRW500* KRW 3534 4119 1374 6279 642 522 0.12
SAMSUNG SECURITIES KRW5000* KRW 7011 7190 3205 10 996 287 408 0.05
SHINHAN FIN GROUP KRW5000* KRW 56 095 49 833 33829 72 099 1855126 033
SK INC. KRW200* KRW 4262 4075 2943 5394 567 138 0.10
SK INNOVATION CO KRW5000* KRW 6765 6658 3578 9845 890 792 0.16
SKC CO KRWS5000* KRW 2162 4137 2891 3408 198 593 0.04
YUHAN CORP KRW1000* KRW 5799 6982 5148 7 633 324 412 0.06
TOTAL South Korea 25 159 255 4.52
Taiwan
ACER INC TWD10* TWD 332 000 311000 174000 469 000 493 075 0.09
AIRTAC INTERNATION TWD10* TWD 15 000 14 000 5000 24,000 784 338 0.14
AU OPTRONICS CORP TWD10* TWD 779 400 550 000 232 000 1,097 400 527 808 0.09
CATHAY FINL HLDG TWD10* TWD 983 000 1085 946 560 000 1508 946 2042322 037
CHAILEASE HOLDING TWD10* TWD 155 750 153 000 308 750
CHINA AIRLINES TWD10* TWD 291000 343 000 142 000 492 000 293516 0.05
CHINA STEEL CORP TWD10* TWD 1374000 1265000 607 000 2032 000 1512958 0.27
CHUNGHWA TELECOM TWD10* TWD 438 000 356 000 155 000 639 000 2 285309 041
CTBC FINANCIAL HOL TWD10* TWD 2046 000 1776 000 920 000 2902 000 2178625 039
DELTA ELECTRONIC TWD10* TWD 232 000 185 000 100 000 317 000 2839171 051
E.SUN FINL HLDGS TWD10* TWD 1529385 1509 672 674 001 2 365 056 1739 065 031
EVA AIRWAYS TWD10* TWD 270 000 391000 243 000 418 000 353112 0.06
EVERGREEN MARINE C TWD10* TWD 119 000 89 000 41000 167 000 553 492 0.10
FAR EASTERN NEW CE TWD10* TWD 390 000 443 000 365 000 468 000 425 651 0.08
FAR EASTONE TELECO TWD10* TWD 206 000 161000 108 000 259 000 606 077 0.11
FIRST FINANCIAL HO TWD10* TWD 1267 120 1226 524 656 001 1837 643 1467 395 0.26
FUBON FINANCIAL HL TWD10* TWD 902 600 836 480 493 000 1246 080 2308 907 041
HOTAI MOTOR CO TWD10* TWD 33000 32 080 14 000 51080 949 630 0.17
HUA NAN FINANCIAL TWD10* TWD 1056 366 724 000 357 000 1423 366 890 838 0.16
LITE-ON TECHNOLOGY TWD10* TWD 333000 333000 1026 669 0.18
MEDIATEK INC TWD10* TWD 180 000 167 000 102 000 245 000 6360 105 1.14
MEGA FINANCIAL HD TWD10* TWD 1328375 1161555 656 000 1833930 2075 080 037
MOMO COM INC TWD10* TWD 9600 6160 3 000 12 760 209 683 0.04
NAN YA PLASTIC TWD10* TWD 587 000 436 000 261000 762 000 1454 225 0.26
PRESIDENT CHAIN ST TWD10* TWD 65 000 61000 33000 93 000 738323 0.13
SINOPAC FIN HLDGS TWD10* TWD 1215710 932515 374001 1774224 976 411 0.18
TAISHIN FINANCIAL TWD10* TWD 1223074 1188057 549 000 1862 131 990 343 0.18
TAIWAN CEMENT TWD10* TWD 736 473 764 000 411000 1089 473 1083259 0.19
TAIWAN COOPERATIVE TWD10* TWD 1170350 1077 068 566 001 1681417 1303 766 0.23
TAIWAN HI SPD RAIL TWD10* TWD 296 000 315 000 286 000 325 000 294 589 0.05
TAWAN MOBILE CO TWD10* TWD 222 000 175 000 111000 286 000 844 729 0.15
TAIWAN SEMICON MAN TWD10* TWD 2916 000 2 667 000 1593 000 3990 000 65075 073 11.69
UNI-PRESIDENT ENT TWD10* TWD 580 000 529 000 283 000 826 000 1729 163 031
UTD MICRO ELECT TWD10* TWD 1379 000 1326 000 880 000 1825 000 2599 507 0.47
VOLTRONIC POWER TE TWD10* TWD 7000 6000 2 000 11000 439 186 0.08
WAN HAI LINES TWD10* TWD 68 000 142 550 96 000 114 550 163 164 0.03
YANGMING MARINE TWD10* TWD 212 000 204 000 139 000 277 000 359 541 0.06
TOTAL Taiwan 109 974 106 19.75
Thailand
AIRPORTS OF THAILA THB1.00(ALIEN MKT)* THB 518 700 488 300 362 600 644 400 1196736 021
BANGKOK DUSIT MEDI THBO.1 (LOCAL MARKET)* THB 62 500 62 500
BANGKOK DUSIT MEDI THBO. 1 (ALIEN MKT)* THB 1067 900 1038700 194 000 1912 600 1410138 0.25
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BANGKOK EXP&METRO THB1(ALIEN MKT)* THB 769 800 769 800 169 199 0.03
BERLI JUCKER CO THB1(ALIEN MKT)* THB 128 800 98 700 227 500 178 810 0.03
BTS GROUP HOLDING THB4(ALIEN)* THB 954 000 336 000 1290 000 267 385 0.05
BUMRUNGRAD HOPTL THB1(ALIEN MKT)* THB 72 100 64 100 39100 97 100 702 400 0.13
CHAROEN POK FOODS THB1(ALIEN MKT)* THB 76 900 -76 900
CHAROEN POK FOODS THB1(ALIEN MKT)* usD 338 300 484 400 298 200 524 500 272 884 0.05
CP ALL PLC THB1(ALIEN MKT)* THB 689 100 604 700 363 400 930 400 1430 190 0.26
ENERGY ABSOLUTE THBO.10(LOCAL)* THB 72 700 72 700
ENERGY ABSOLUTE THBO.10(ALIEN MKT)* THB 62 700 248 500 116 700 194 500 227 280 0.04
HOME PRODUCT CENTE THB1(ALIEN MKT)* THB 682 600 414100 1096 700 363 100 0.07
MINOR INTL THB1(ALIEN MKT)* THB 327 500 279 900 607 400 473178 0.08
PTT EXPLORTN & PRD THB1(ALIEN MKT)* THB 173 700 156 100 103 200 226 600 1033 940 0.19
SCG PACKAGING PCL-FOREIGN* THB 144 500 85 400 229 900 230 268 0.04
THAI UNION GROUP THB0.25 (ALIEN MKT)* THB 301 300 180 700 482 000
TOTAL Thailand 7 955 509 1.43
Turkey
HACI OMER SABANCI TRY1* TRY 154 414 154 414 291 988 0.05
KOC HLDG TRY1* TRY 101 186 90 298 49 985 141 499 684 170 0.12
T 1S BANKASI SER'C'TRY1* TRY 383 706 368 053 164 368 587 391 435570 0.08
T SISE VE CAM FABR TRY1* TRY 146 889 223536 122 882 247 543 414 194 0.07
TUPRAS(T PETR RAF) TRY1* TRY 16 372 201 120 217 492
TURK HAVA YOLLARI TRY1* TRY 57 230 56 273 27117 86 386 663 480 0.12
YAPI KREDI BANKAS| TRY1* TRY 456 242 456 242 278 008 0.05
TOTAL Turkey 2767 410 0.50
United Arab Emirates
ABU DHABI COMM BK. AED1* AED 334 395 443 818 352 586 425 627 930516 0.17
ABU DHABI ISLAM BK AED1* AED 171 004 135 661 60 274 246 391 690 941 0.12
ALDAR PROPERTIES AED1* AED 415016 597 506 468 080 544 442 770 786 0.14
EMAAR PROPERTIES AED1* AED 1128 864 115 344 1013520 1846 025 0.33
ETISALAT AED1* AED 399 836 360 579 188 330 572 085 2875222 0.52
FIRST ABU DHABI BK AED1* AED 527 375 468 416 311504 684 287 2 362 309 0.42
TOTAL United Arab Emirates 9 475 798 1.70
United States of America
YUM CHINA HLDGS IN COM USD0.01* USD 49 100 50 000 33 000 66 100 3474216 0.62
TOTAL United States of America 3474216 0.62
Total Bearer shares 430 061 096 77.25
Bonus shares
South Korea
HMM CO LTD* KRW 32 095 22 270 14 497 39 868 430 104 0.08
TOTAL South Korea 430 104 0.08
Total Bonus shares 430 104 0.08
Participation certificates
Mexico
CEMEX SAB DE CV CPO NPV(REP 2'A’ & 1'B')* MXN 1691 600 1604 000 770 800 2 524 800 1514 628 0.27
TOTAL Mexico 1514 628 0.27
Total Participation certificates 1514 628 0.27
Other shares
Brazil
BANCO SANTANDER(BR UNITS (COMB OF COM+PRF+REC)* BRL 41 800 38 500 21000 59 300 316 549 0.06
ERGISA SA UNITS (1 COM & 4 PRF)* BRL 22 400 19 700 9 800 32 300 298 533 0.05
KLABIN SA UNITS (1 COM & 4 PRF)* BRL 93 400 68 700 37 000 125 100 530 863 0.10
TOTAL Brazil 1145 945 0.21
Total Other shares 1145 945 0.21
UBS (CH) Institutional Fund — Equities Emerging Markets Global ESG Leaders Passive Il Annual Report as of 31 October 2023 173



Thereof

31.10.2022 31.10.2023 in lending
Quantity/ Quantity/ Market value® Quantity/

Security Nominal  Purchases' Sales? Nominal inUSD  in %3 Nominal
Preference shares
Brazil
BCO BRADESCO SA PRF NPV* BRL 609 100 638 700 393 200 854 600 2370782 0.43
CEMIG CIA ENERG MG PRF BRL0.0T* BRL 149 600 143 400 78 200 214 800 500 050 0.09
GERDAU SA SIDERURG PRF NPV* BRL 130 900 150 690 91 800 189 790 819 300 0.15
ITAU UNIBANCO HOLDING SA PRF NPV* BRL 555 100 567 800 342 100 780 800 4152 500 0.75
TOTAL Brazil 7 842 631 1.41
Chile
QUIMICA Y MINERA PRF SER'B'* CLP 16 321 16 422 9424 23319 1124527 0.20
TOTAL Chile 1124 527 0.20
Colombia
BANCOLOMBIA SA-PREF* COP 70618 118 037 91 955 96 700 617 100 0.11
TOTAL Colombia 617 100 0.11
South Korea
LG CHEMICAL PRF KRW5000* KRW 811 836 334 1313 272 701 0.05
LG HOUSEHOLD&HEALT PRF KRW5000* KRW 131 131
LG HOUSEHOLD&HEALT PRF KRW5000* UsD 93 93
TOTAL South Korea 272 701 0.05
Total Preference shares 9 856 959 1.77
Registered shares
Brazil
AMERICANAS SA COM NPV* BRL 67 900 64 500 132 400
HAPVIDA PARTICIPAC COM NPV 144A/REG S* BRL 549 700 584 500 246 400 887 800 649 610 0.12
NATURA &CO HDLS SA COM NPV* BRL 113 200 71500 34 200 150 500 380 503 0.07
REDE D OR SAO LUIZ COM NPV* BRL 42 400 77 900 25 400 94 900 406 849 0.07
TIM S.A. COM NPV* BRL 92 700 119 600 74 900 137 400 413317 0.07
TOTAL Brazil 1850 278 0.33
China
ALIBABA GROUP HLDG USD1* HKD 1793 800 1606 100 739 700 2 660 200 27215322 4.89
ANJOY FOODS GROUP CO LTD-A* CNY 3300 3300 58 266 0.01
CANSINO BIOLOGICS CNY1 H* HKD 13 000 13000
CHINA RUYI HOLDING HKDO0.02* HKD 492 000 648 000 320 000 820 000 188 636 0.03
CHINA TOURISM GROU HKD1 H* HKD 12 900 12 900 145 658 0.03
CONTEMPORARY AMPER A CNY1* CNY 16 400 41 540 13 700 44 240 1122 005 0.20
COUNTRY GARDEN SVC USD0.0001* HKD 260 000 214 000 100 000 374 000 326 938 0.06
GANFENG LITHIUM CO ‘H’ CNY1* HKD 45 960 30 200 76 160 273022 0.05
GUANGZHOU KINGMED A CNY1* CNY 5500 5500 46 522 0.01
HAIER SMART HOME C CNY1 H* HKD 388 200 388 200 1111326 0.20
HANGZHOU TIGERMED NPV* HKD 15 000 15 000
HOPSON DEVELOPMENT HKDO.10(POST B/L CHANGE)* HKD 91030 9103 100 133
INXIN FERTILITY G HKD0.00001* HKD 170 500 170 500
JAFRON BIOMEDICAL ‘A’CNY1* CNY 4200 4200
JD LOGISTICS INC USD0.000025* HKD 303 100 303 100 358 703 0.06
JD.COM INC USD0.00002* HKD 385 350 5750 379 600 4841663 0.87
JIANGSU GOODWE POW A CNY1* CNY 2276 0 2276 36 230 0.01
JIUMAOJIU INTL HLD USD0.0000001* HKD 143 000 143 000 155 343 0.03
KOOLEARN TECHNOLOG USD0.00002* HKD 74 000 74 000 301 690 0.05
KUAISHOU TECHNOLOG USD0.0000053* HKD 384 400 10 600 373 800 2 405 341 0.43
LI AUTO INC-CLASS A* HKD 255 200 74 300 180 900 3091063 0.56
MEITUAN USD0.00001 (A & B CLASS)* HKD 521 600 578 750 1100 350
MING YANG SMART EN A CNY1* CNY 18 500 18 500 35316 0.01
NETEASE INC USD0.0001* HKD 246 000 208 800 142 100 312 700 6725 891 1.21
NONGFU SPRING CO L CNY1 H* HKD 282 400 282 400 1607 868 0.29
OVCTEK CHINA INC A CNY1* CNY 3600 23 600 27 200
PHARMARON BELING A CNY1* CNY 9450 15575 9200 15825 71901 0.01
PHARMARON BELING CNY1 H* HKD 21050 48 475 69 525
PING AN HEALTHCARE USD0.000005* HKD 56 500 66 400 35 900 87 000 203 474 0.04
POP MART INTL GRP USD0.0001* HKD 60 200 67 400 41400 86 200 237 406 0.04
POSTAL SAVINGS BAN A CNY1* CNY 194 400 279 400 156 800 317 000 197 960 0.04
PYLON TECHNOLOGIES A CNY1* CNY 4338 3930 408 6 349 0.00
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SHANGHAI PUTAILAI A CNY1* CNY 12100 27 050 16 900 22 250 76 010 0.01
SHENZHEN CAPCHEM T 'A'CNY1* CNY 14 200 14200 85 688 0.02
SHENZHEN MINDRAY B ‘A’ CNY1* CNY 8800 6700 3700 11800 461190 0.08
SKSHU PAINT CO LTD A CNY1* CNY 1600 7 080 8 680
TONGCHENG ELONG HL USD0.0005* HKD 161 200 92 800 38 800 215 200 410 895 0.07
WUXI APPTEC CO LTD A CNY1* CNY 20 400 14 900 9200 26 100 308 538 0.06
WUXI APPTEC CO LTD CNY1 H* HKD 43 600 28 900 18 800 53 700 645 119 0.12
WUXI BIOLOGICS (CA USD0.0000083)* HKD 425 500 376 500 188 000 614 000 3813665 0.69
YIHAI INTERNATIONA USD0.00001* HKD 52 000 51000 103 000 186 923 0.03
YIHAI KERRY ARAWAN A CNY1* CNY 16 000 16 000 76 523 0.01
YUNNAN ENERGY NEW A CNY1* CNY 5 300 9000 6900 7 400 67 750 0.01
ZAI LAB LTD USD0.000006* HKD 130 000 130 000 329 627 0.06
ZHEJIANG JIUZHOU P 'A'CNY1* CNY 11400 13 300 10 100 14 600 59 313 0.01
TOTAL China 57 285 132 10.29
Colombia
INTERCONEXION ELEC COM COP32.8* COP 32072 48 637 24 349 56 360 197 544 0.04
TOTAL Colombia 197 544 0.04
Cyprus
GALAXY COSMOS MEZZ EUR0.00* EUR 8955 8 955
TOTAL Cyprus 0.00
Greece
MOTOR OIL SA EUR0.75* EUR 9935 9935 236 279 0.04
MYTILINEOS S.A EUR0.97(CR)* EUR 13 261 9210 4614 17 857 660 242 0.12
PUBLIC POWER CORP EUR2.48* EUR 21630 21630
TOTAL Greece 896 521 0.16
India
ADANI GAS LTD INRT* INR 32779 23986 56 765
BRITANNIA INDS INR1(POST SUBDIVISION)* INR 12 677 10 654 5761 17 570 934119 0.17
EICHER MOTORS INR1* INR 15737 14 601 8719 21619 855 724 0.15
PIRAMAL PHARMA LTD INR10* INR 13 468 13 468
RELIANCE STRATEGIC INR10* INR 504 166 504 166
ZOMATO LIMITED INR1.00* INR 312 006 425101 737 107 930 472 0.17
TOTAL India 2720315 0.49
Indonesia
BARITO PACIFIC TBK IDR100* IDR 2888 200 3700929 1682 701 4906 428 347 481 0.06
INDAH KIAT PULP&PA IDR 1000* IDR 338 500 152 900 491 400
MERDEKA COPPER GLD IDR20* IDR 1470 600 1 445 800 879 200 2 037 200 285 990 0.05
TOTAL Indonesia 633 471 0.11
Malaysia
MR D.LY. GROUP (M NPV)* MYR 425 600 425 600 132 204 0.02
TOTAL Malaysia 132 204 0.02
Mexico
AMERICA MOVIL SAB DE CV RG* MXN 6 138 500 3119 800 3018700 2 489 805 0.45
COCA-COLA FEMSA SAB DE CV* MXN 57 355 56 225 113 580
ORBIA ADVANCE CORP SAB DE CV* MXN 182 400 182 400 295 126 0.05
TOTAL Mexico 2784930 0.50
Netherlands
NEPI ROCKCASTLE N. EUR 0.01* ZAR 58 075 57 050 36 533 78 592 421994 0.08
TOTAL Netherlands 421994 0.08
Philippines
MONDE NISSIN CORPO PHPO.5* PHP 655 700 861 400 1517100
TOTAL Philippines 0.00
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Poland
ALLEGRO.EU PLN0.01* PLN 80 761 80 761 577 823 0.10
TOTAL Poland 577 823 0.10
Saudi Arabia
DR SULAIMAN AL HAB SAR10* SAR 10191 8845 4492 14 544 976 940 0.18
INT CO FOR WATER SAR10* SAR 9539 8746 23891 15394 931 453 0.17
SAUDI ARABIAN OIL SAR10* SAR 288 355 328 816 183 965 433 206 3845 229 0.69
TOTAL Saudi Arabia 5 753 621 1.03
South Africa
ABSA GROUP LTD ZAR2* ZAR 99 552 90 091 47 600 142 043 1287 463 0.23
MULTICHOICE GROUP NPV* ZAR 45 875 29 830 75 705
NASPERS NPV (POST REV SPLIT)* ZAR 32170 32170 4992 460 0.90
NORTHAM PLATINUM H NPV* ZAR 40514 30 877 10 999 60 392 362 380 0.07
OLD MUTUAL LTD NPV* ZAR 500 472 439 077 159 726 779 823 492 930 0.09
SIBANYE STILLWATER NPV* ZAR 464 961 464 961 592 768 0.11
TOTAL South Africa 7 728 001 1.39
South Korea
HANWHA GALLERIA CO KRW500* KRW 24 069 24 069
KAKAO CORP KRW100* KRW 37316 34330 22 402 49 244 1378271 0.25
NAVER CORP KRW100* KRW 15518 13531 8058 20 991 2912675 0.52
SK BIOPHARMACEUTICALS CO LTD* KRW 3391 3360 2729 4022 224 545 0.04
SK BIOSCIENCE CO L KRW500* KRW 4208 4208 188 816 0.03
SK CHEMICALS KRW5000* KRW 1621 1621
SK IE TECHNOLOGY C KRW1000* KRW 2743 4200 3297 3646 160 089 0.03
SK SQUARE CO LTD KRW100* KRW 15 453 15 453 486 857 0.09
WOONGJIN COWAY CO KRW500* KRW 7 361 4364 2404 9321 298 151 0.05
WOORI FINANCIAL GR KRW5000* KRW 64 140 65 742 35 056 94 826 835 533 0.15
TOTAL South Korea 6 484 936 1.16
Taiwan
THE SHANGHAI COMM TWD10* TWD 437 000 431034 868 034
TOTAL Taiwan 0.00
Thailand
ADVANCED INFO SERV THB1(ALIEN MKT)* THB 149 700 131 600 89 700 191 600 1172 762 0.21
ASSET WORLD CORP P THB1 (ALIEN)* THB 828 700 448 800 1277 500 122 978 0.02
BGRIMM POWER PCL THB2(ALIEN)* THB 113 500 86 900 200 400 123 220 0.02
CENTRAL RETAIL COR THB1 (LOCAL)* THB 200 700 200 700
CENTRAL RETAIL COR THB1 (ALIEN)* THB 275 300 275 300 281485 0.05
DELTA ELECTRONICS THBO. 1(ALIEN)* THB 496 800 496 800 1091944 0.20
INDORAMA VENTURES THB1(ALIEN MKT)* THB 188 400 160 400 348 800 229 994 0.04
KRUNGTHAI CARD THB1 (ALIEN)* THB 141 100 135 200 276 300
MUANGTHAI CAPITAL THB1(ALIEN)* THB 77 000 77 000 78 194 0.01
OSOTSPA PCL THB1 (ALIEN)* THB 102 700 177 100 279 800 182 939 0.03
PTT GLOBAL PUBLIC CO LTD THB1O(ALIEN MKT)* THB 255 400 214 600 85 600 384 400 368 973 0.07
PTT OIL AND RETAIL THB10 (ALIEN)* THB 268 300 417 000 147 700 537 600 273717 0.05
SCB X PCL THB10 (ALIEN)* THB 110 400 70 100 180 500
TRUE CORPORATION THB4 (ALIEN)* THB 467 700 467 700
TOTAL Thailand 3 926 207 0.71
United Arab Emirates
EMIRATES NBD BANK AED1* AED 228013 170 783 82 087 316 709 1461535 0.26
TOTAL United Arab Emirates 1461 535 0.26
Total Registered shares 92 854 513 16.68
Depository receipts
China
KANZHUN LTD