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Carnegie Fund Services S.A.
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Paying Agents
UBS Switzerland AG, Bahnhofstrasse 45, CH-8001 Zurich
and its offices in Switzerland

The sales prospectus, the PRIIPs KID (Packaged Retail and Insur-
ance-based Investment Products Key Information Document),
the articles of association of the Fund, the annual and semi-
annual reports as well as the portfolio movements of the Fund
mentioned in this publication are available free of charge from
UBS Switzerland AG, Postfach, CH-8001 Zurich, and from the rep-
resentative of the Fund: Carnegie Fund Services S.A., 11, rue du
Général-Dufour, CH-1204 Geneva, Suisse, tel: +41(0)22 7051178,
www.carnegie-fund-services.ch.

Sale in Germany

Sales support and information agent
UBS Europe SE, Bockenheimer Landstr. 2-4
D-60306 Frankfurt am Main

Sales agency, paying and information agent
UBS Europe SE, Bockenheimer Landstr. 2-4
D-60306 Frankfurt am Main

The sales prospectus, the PRIIPs KID (Packaged Retail and Insur-
ance-based Investment Products Key Information Document), the
articles of association of the Fund, the annual and semi-annual
reports as well as the portfolio movements of the Fund mentioned
in this publication are available free of charge from UBS Europe
SE, Bockenheimer Landstrasse 2-4, D-60306 Frankfurt am Main.

Sale in the United Kingdom

Certain shares of this Fund may be sold in this country.

The sales prospectus, the UCITS KIID, the articles of association
of the Fund, the annual and semi-annual reports as well as the
portfolio movements of the Fund mentioned in this publication
are available free of charge at the registered office of the Fund.



Sale in Austria, in Belgium, in France, in Germany,
in Italy, in Luxembourg, in the Netherlands,
in Spain and in Sweden.

Certain shares of this Fund may be sold in these
countries.

The sales prospectus, the PRIIPs KID (Packaged Retail and Insurance-
based Investment Products Key Information Document), the articles
of association of the Fund, the annual and semi-annual reports as
well as the portfolio movements of the Fund mentioned in this pub-
lication are available free of charge at the registered office of the
Fund.
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Features of the Fund

DIGITAL FUNDS (the “Fund”) is an investment
company incorporated on 21 September 1998 and
registered in Luxembourg for an unlimited duration as
a "société anonyme” with the status of an investment
company with variable capital under the UCI Law and
the 1915 Law. The Fund is submitted to Part | of the
UCI Law.

The Fund is an investment company qualifying as an
investment company with variable capital (société
d’investissement a capital variable — “SICAV") with
multiple Sub-Funds (each a “Sub-Fund”) under the
laws of the Grand Duchy of Luxembourg, which
invests and intends to invest in transferable securities
and/or in other liquid financial assets referred to
in article 41, paragraph (1) of the 17 December
2010 law relating to Undertakings for Collective
Investment, as amended (the “UCI Law"), in com-
pliance with the investment policy of each particular
Sub-Fund. The Fund complies with the requirements
of the UCITS Directive 2009/65/EC.

The Fund is organized as an “Umbrella” Vehicle. An
“Umbrella” vehicle is one single entity comprising sev-
eral Sub-Funds within each of which various classes
(each a “Class” or several “Classes”) of shares (each
a "Share” or several “Shares”) might be launched, for
example accumulation Shares/distribution Shares, dif-
ferent reference currency. Each Sub-Fund constitutes
a separate portfolio of assets (invested in accordance
with the particular investment features applicable to
this Sub-Fund) and liabilities (referred to hereafter as
“Sub-Fund” or “Sub-Funds”).

The Board of Directors reserves the right to launch
new Sub-Funds at any time. The particulars and
investment policy of such Sub-Funds are to be com-
municated through a revised prospectus. Furthermore,
the investors may be informed through a newspa-
per announcement, if deemed appropriate by the
Board of Directors. In compliance with the regula-
tions laid down in Chapter 18 of the sales prospectus
“Liquidation and merger of the Fund and its
Sub-Funds”, the Board of Directors reserves the right
to liquidate certain Sub-Funds.

Following an extraordinary general meeting of the
shareholders held on 20 December 2011, the Articles
of Incorporation of the Fund (the “Articles of Incorpo-
ration”) were amended in order to have the Fund reg-
ulated by the Part | of the amended Luxembourg law
of 17 December 2010 on undertakings for collective
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investment (the “Amendments to the Articles of
Incorporation”).

The Articles of Incorporation have been published for
the first time in the Mémorial C, Recueil des Socié-
tés et Associations (the “Mémorial”) on 4 November
1998. The Articles of Incorporation have been depos-
ited with the Registrar of the Luxembourg District
Court. The Amendments to the Articles of Incorpora-
tion were published in the Memorial on 19 January
2012. These documents are available for review and
copies can be obtained on payment of applicable
charges. The Fund is registered with the Luxembourg
trade and companies register (Registre de Commerce
et des Sociétés) under number B 66 323. The regis-
tered office of the Fund is established at 33A avenue
John F. Kennedy, L-1855 Luxembourg. At the time
of incorporation, the corporate capital amounted to
FRF 275.000. The capital of the Fund is at all times
equal to the total of net assets of the different
Sub-Funds and is represented by the issued Shares,
without designation of the nominal value and fully
paid up. Variations in the capital of the Fund can take
place without the need for publication or registration
in the Register of Commerce.

As at 31 March 2023, the following Sub-Funds are
active:

DIGITAL FUNDS Market Neutral Europe

DIGITAL FUNDS Market Neutral Europe (referred
to herein as the “Sub-Fund” or “DIGITAL Market
Neutral Europe”) is an active long-short market
neutral European equity fund, targeting a net expo-
sure to the equity markets close to zero. It has the
freedom to invest long or short and to hold cash. It
is a highly liquid absolute return strategy with a daily
valuation. Short exposure on equities is done by finan-
cial derivative instruments, including over-the-counter
(OTC) derivatives. Long exposure on equities can be
done by direct investment or by financial derivative
instruments, including over-the-counter (OTC) deriva-
tives, or by a mix of both.

The objective of the Sub-Fund is to generate regular
positive returns, uncorrelated in the long term to the
European equity market.

DIGITAL FUNDS Stars Continental Europe

The objective of DIGITAL FUNDS Stars Continental
Europe (referred to herein as the “Sub-Fund” or
“DIGITAL FUNDS Stars Continental Europe”) is to
achieve long-term appreciation of its capital and to



outperform the broad European markets (excluding
United Kingdom), through the use of a sophisticated
guantitative model to identify the “stars” performers.

DIGITAL FUNDS Stars Europe

The objective of DIGITAL FUNDS Stars Europe (referred
to herein as the “Sub-Fund” or “DIGITAL FUNDS
Stars Europe”) is to achieve long-term appreciation
of its capital and to outperform the broad European
markets, through the use of a sophisticated quantita-
tive model to identify the “stars” performers.

DIGITAL FUNDS Stars Europe Smaller Companies

The objective of DIGITAL FUNDS Stars Europe Smaller
Companies (referred to herein as the “Sub-Fund” or
“DIGITAL FUNDS Stars Europe Smaller Companies”)
is to achieve long-term appreciation of its capital
and to outperform the European Small Cap markets,
through the use of a sophisticated quantitative model
to identify the “stars” performers.

DIGITAL FUNDS Stars Eurozone

The objective of DIGITAL FUNDS Stars Eurozone
(referred to herein as the “Sub-Fund” or “DIGITAL
FUNDS Stars Eurozone”) is to achieve long-term
appreciation of its capital and to outperform the
Eurozone markets, through the use of a sophisticated
guantitative model to identify the “stars” performers.

DIGITAL FUNDS Stars US Equities

The objective of DIGITAL FUNDS Stars US Equities
(referred to herein as the “Sub-Fund” or “DIGITAL
FUNDS Stars US Equities”) is to achieve long-term
appreciation of its capital and to outperform the
broad US markets, through the use of a sophisticated
guantitative model aiming to identify the “stars”
performers.

The financial year of the Fund starts on the first of
October and ends on the thirty of September of the
next year.

All Classes of Shares are receivable to be listed on the
Luxembourg Stock Exchange. The Board of Directors
decided on 13 September 2012 to remove all listed
share classes from the listing as per 1 January 2013.

The Annual General Meeting of shareholders (the
"AGM") is held each year at the registered office
of the Fund or at any other address in Luxembourg
specified in the notice of meeting. The AGM wiill
be held on the second Wednesday of March at
11:00 a.m. If this date is not a business day in
Luxembourg, the AGM will be held on the following
business day in Luxembourg.

Each share is entitled to one vote at each general
meeting of shareholders and at each meeting of the
relevant class. Fractions of shares do not give any vot-
ing rights. Any amendment to the Articles of Incorpo-
ration involving a variation of the rights of a category
of shares will have to be approved by a resolution
of a meeting of the shareholders of the Fund and
shareholders of the relevant category.

Only the information contained in the sales prospec-
tus and in one of the documents referred to therein
shall be deemed to be valid.

The annual and semi-annual reports are available free
of charge to shareholders at the registered office of
the Fund and the Depositary.

No subscription may be accepted on the basis of the
financial reports. Subscriptions are accepted only on
the basis of the current prospectus accompanied by
the latest annual report and the latest semi-annual
report if available.

The figures stated in this report are historical and not
necessarily indicative of future performance.
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DIGITAL FUNDS

Combined Statement of Net Assets

Assets

Investments in securities, cost

Investments in securities, unrealized appreciation (depreciation)
Total investments in securities (Note 1)

Cash at banks, deposits on demand and deposit accounts
Other liquid assets (Margins)

Receivable on securities sales (Note 1)

Receivable on subscriptions

Interest receivable on securities

Interest receivable on liquid assets

Receivable on dividends

Other assets

Prepaid expenses

Unrealized gain on financial futures (Note 1)

Unrealized gain on forward foreign exchange contracts (Note 1)
Unrealized gain on Synthetic Equity Swaps (Note 1)

Total Assets

Liabilities

Unrealized loss on financial futures (Note 1)

Unrealized loss on forward foreign exchange contracts (Note 1)
Bank overdraft

Interest payable on bank overdraft

Payable on securities purchases (Note 1)

Payable on dividends

Payable on redemptions

Provisions for management fees (Note 2)

Provisions for administration fees (Note 2)

Provisions for performance fees (Note 2)

Provisions for depositary fees (Note 2)

Provisions for taxe d’abonnement (Note 3)

Provisions for regulatory fees (Note 2)

Provisions for audit fees, legal and economic advice (Note 2)
Provisions for other commissions and fees (Note 2)

Total provisions

Total Liabilities

Net assets at the end of the period

* As at 31 March 2023, cash amounts serve as collateral for the counterparty UBS AG for an amount of EUR 41 665.18.
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The notes are an integral part of the financial statements.

EUR

31.3.2023
742 438 539.60
65 366 486.15

807 805 025.75
31583 391.39%
1607 212.32
34 574 335.12
2276 280.31
56 567.80
1660.74
2 645 356.34
2 008 690.25
22 809.37
850 964.20
5681.01
5.21
883 437 979.81

-20733.00

-11817.90

-2 587 674.67

-170.59

-15417 578.82

-5724.34

-1433059.02
-965 847.64
-17 045.23
-3641.18
-18 516.33
-74785.48
-36 608.53
-57 457.69
-45 302.13

-1219204.21
-20 695 962.55

862 742 017.26



Combined Statement of Operations

Income

Interest on liquid assets

Interest on securities

Dividends

Net income on securities lending (Note 9)
Income on Synthetic Equity Swaps

Total income

Expenses

Interest paid on Synthetic Equity Swaps
Management fees (Note 2)

Administration fees (Note 2)

Performance fees (Note 2)

Depositary fees (Note 2)

Taxe d'abonnement (Note 3)

Regulatory fees (Note 2)

Audit fees, legal and economic advice (Note 2)
Publications, printing costs and publicity (Note 2)
Other commissions and fees (Note 2)

Interest on cash and bank overdraft

Total expenses

Net income (loss) on investments

Realized gain (loss) (Note 1)

Realized gain (loss) on market-priced securities without options

Realized gain (loss) on yield-evaluated securities and money market instruments
Realized gain (loss) on financial futures

Realized gain (loss) on forward foreign exchange contracts

Realized gain (loss) on Synthetic Equity Swaps

Realized gain (loss) on foreign exchange

Total realized gain (loss)

Net realized gain (loss) of the period

Changes in unrealized appreciation (depreciation) (Note 1)

Unrealized appreciation (depreciation) on market-priced securities without options

Unrealized appreciation (depreciation) on yield-evaluated securities and money market instruments
Unrealized appreciation (depreciation) on financial futures

Unrealized appreciation (depreciation) on forward foreign exchange contracts

Unrealized appreciation (depreciation) on Synthetic Equity Swaps

Total changes in unrealized appreciation (depreciation)

Net increase (decrease) in net assets as a result of operations

Combined Statement of Changes in Net Assets

Net assets at the beginning of the period

Subscriptions

Redemptions

Total net subscriptions (redemptions)

Dividend paid

Net income (loss) on investments

Total realized gain (loss)

Total changes in unrealized appreciation (depreciation)

Net increase (decrease) in net assets as a result of operations
Net assets at the end of the period

EUR
1.10.2022-31.3.2023
151 556.95

77 332.06

7 334 506.42

226 361.99

86 261.83

7 876 019.25

-125906.32
-6 183 623.30
-93 588.31

-2 335.33
-134 154.40
-152 562.52
-36 634.79
-49 655.22
-16 998.97
-325495.96
-18928.10

-7 139 883.22

736 136.03

-23 978 761.09
28 800.37
5368 396.53
-435 313.52
-833399.28
-528 851.87
-20 379 128.86

-19 642 992.83

140 196 236.01
2 763.66
252918417
38 959.06
73.37

142 767 216.27

123 124 223.44

EUR
1.10.2022-31.3.2023
1018 759 706.61*
81121877.75
-359 429 464.06

-278 307 586.31

-834 326.48
736 136.03
-20 379 128.86
142 767 216.27

123124 223.44
862 742 017.26

* Calculated using 31 March 2023 exchange rates. Using 30 September 2022 exchange rates, the combined net asset at the beginning of the year was EUR 1 019 730 860.33.
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The notes are an integral part of the financial statements.



DIGITAL FUNDS Market Neutral Europe

Most important figures

Date

Net assets in EUR

Class Acc EUR

Shares outstanding

Net asset value per share in EUR
Class Acc 2 EUR

Shares outstanding

Net asset value per share in EUR
Class | EUR

Shares outstanding

Net asset value per share in EUR
Class P EUR

Shares outstanding

Net asset value per share in EUR

DIGITAL FUNDS Market Neutral Europe
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ISIN

LU2092197867

LU2098777167

LU2092197941

LU2092198089

Structure of the Securities Portfolio

31.3.2023
9129 938.43

42 739.9820
93.06

10.0000
94.49

54 690.0000
94.17

13.0000
90.40

30.9.2022
15 096 664.58

91 937.6350
99.94

10.0000
101.24

58 060.0000
100.86

521.6070
97.39

Geographical Breakdown as a % of net assets

Spain
France
Germany

The Netherlands

Total

Economic Breakdown as a % of net assets

Countries & central governments

Total

30.9.2021
12 562 568.68

73 109.4320
96.82

10.0000
97.60

56 210.0000
97.53

10.0000
95.37

27.56
25.59
24.95

5.46
83.56

83.56
83.56



Statement of Net Assets

Assets

Investments in securities, cost

Investments in securities, unrealized appreciation (depreciation)
Total investments in securities (Note 1)

Cash at banks, deposits on demand and deposit accounts
Other liquid assets (Margins)

Receivable on securities sales (Note 1)

Interest receivable on securities

Prepaid expenses

Unrealized gain on Synthetic Equity Swaps (Note 1)

Total Assets

Liabilities

Unrealized loss on financial futures (Note 1)
Bank overdraft

Payable on securities purchases (Note 1)
Payable on dividends

Payable on redemptions

Provisions for management fees (Note 2)
Provisions for administration fees (Note 2)
Provisions for depositary fees (Note 2)
Provisions for taxe d'abonnement (Note 3)
Provisions for regulatory fees (Note 2)
Provisions for audit fees, legal and economic advice (Note 2)
Total provisions

Total Liabilities

Net assets at the end of the period

* As at 31 March 2023, cash amounts serve as collateral for the counterparty UBS AG for an amount of EUR 41 665.18.

EUR

31.3.2023
7 805 993.43
-176 711.03

7 629 282.40

4000 520.66*

137 730.56

20 114.45

56 567.80

309.80

5.21

11 844 530.88

-20733.00

-2 587 674.67

-74 467.70

-5724.34

-9 355.00
-14 450.22
-218.82
-277.54
-626.23
-53.50
-1011.43

-16 637.74

-2714 592.45

9129 938.43
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Statement of Operations

Income

Interest on liquid assets

Interest on securities

Income on Synthetic Equity Swaps
Total income

Expenses

Interest paid on Synthetic Equity Swaps
Management fees (Note 2)

Administration fees (Note 2)

Depositary fees (Note 2)

Taxe d'abonnement (Note 3)

Regulatory fees (Note 2)

Audit fees, legal and economic advice (Note 2)
Publications, printing costs and publicity (Note 2)
Other commissions and fees (Note 2)

Interest on cash and bank overdraft

Total expenses

Net income (loss) on investments

Realized gain (loss) (Note 1)

Realized gain (loss) on market-priced securities without options

Realized gain (loss) on yield-evaluated securities and money market instruments
Realized gain (loss) on financial futures

Realized gain (loss) on Synthetic Equity Swaps

Realized gain (loss) on foreign exchange

Total realized gain (loss)

Net realized gain (loss) of the period

Changes in unrealized appreciation (depreciation) (Note 1)

Unrealized appreciation (depreciation) on market-priced securities without options

Unrealized appreciation (depreciation) on yield-evaluated securities and money market instruments
Unrealized appreciation (depreciation) on financial futures

Unrealized appreciation (depreciation) on Synthetic Equity Swaps

Total changes in unrealized appreciation (depreciation)

Net increase (decrease) in net assets as a result of operations
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The notes are an integral part of the financial statements.

EUR
1.10.2022-31.3.2023
16 069.88

77 332.06

86 261.83

179 663.77

-125906.32
-90 195.54
-1344.11
-2 890.08
-1813.77
-3109.02
-684.76
-289.34
-5071.83
-13480.90
-244 785.67

-65 121.90

-119762.07
28 800.37
33 065.63

-833399.28

2 055.02

-889 240.33

-954 362.23

15019.90
2 763.66
-56 487.00
73.37

-38 630.07

-992 992.30



Statement of Changes in Net Assets

Net assets at the beginning of the period

Subscriptions

Redemptions

Total net subscriptions (redemptions)

Net income (loss) on investments

Total realized gain (loss)

Total changes in unrealized appreciation (depreciation)

Net increase (decrease) in net assets as a result of operations
Net assets at the end of the period

Changes in the Number of Shares outstanding

Class

Number of shares outstanding at the beginning of the period
Number of shares issued

Number of shares redeemed

Number of shares outstanding at the end of the period
Class

Number of shares outstanding at the beginning of the period
Number of shares issued

Number of shares redeemed

Number of shares outstanding at the end of the period
Class

Number of shares outstanding at the beginning of the period
Number of shares issued

Number of shares redeemed

Number of shares outstanding at the end of the period
Class

Number of shares outstanding at the beginning of the period
Number of shares issued

Number of shares redeemed

Number of shares outstanding at the end of the period

EUR
1.10.2022-31.3.2023
15 096 664.58
19721.26
-4 993 455.11

-4 973 733.85
-65121.90
-889 240.33
-38 630.07

-992 992.30
9 129 938.43

1.10.2022-31.3.2023
Acc EUR

91 937.6350
210.9000
-49 408.5530
42 739.9820
Acc 2 EUR
10.0000
0.0000
0.0000
10.0000

| EUR

58 060.0000
0.0000
-3370.0000
54 690.0000
P EUR
521.6070
0.0000
-508.6070
13.0000
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Statement of Investments in Securities and other Net Assets as of 31 March 2023

Description Quantity/ Valuation in EUR asa %
Nominal Unrealized gain of net
(loss) on Futures/ assets
Forward
Exchange Contracts/
Swaps (Note 1)
Transferable securities and money market instruments listed on an official stock exchange
Bonds, fixed rate
EUR
EUR GERMANY, REPUBLIC OF 1.75000% 14-15.02.24 2300 000.00 2277 920.00 24.95
EUR NETHERLANDS, KINGDOM OF THE-144A-REG-S 1.75000% 13-15.07.23 500 000.00 498 362.00 5.46
EUR SPAIN, KINGDOM OF-144A-REG-S 4.40000% 13-31.10.23 21500 000.00 2516 370.00 27.56
Total EUR 5 292 652.00 57.97
Total Bonds, fixed rate 5292 652.00 57.97
Bonds, zero coupon
EUR
EUR FRANCE, REPUBLIC OF-OAT-REG-S 0.00000% 21-25.02.24 2 400 000.00 2336 630.40 25.59
Total EUR 2336 630.40 25.59
Total Bonds, zero coupon 2336 630.40 25.59
Total Transferable securities and money market instruments listed on an official stock exchange 7 629 282.40 83.56
Total investments in securities 7 629 282.40 83.56
Derivative instruments
Derivative instruments listed on an official stock exchange
Financial Futures on Indices
EUR STOXX 600 FOOD & BEVERAGES FUTURE 16.06.23 -12.00 -21000.00 -0.23
EUR STOXX 600 RETAIL FUTURE 16.06.23 26.00 31980.00 0.35
EUR STOXX 600 BASIC RESOURCES FUTURE 16.06.23 15.00 12 150.00 0.13
EUR STOXX 600 TELECOMMUNICATIONS FUTURE 16.06.23 44.00 9680.00 0.10
EUR STOXX 600 UTILITIES FUTURE 16.06.23 -25.00 -19 125.00 -0.21
EUR STOXX 600 TRAVEL & LEISURE FUTURE 16.06.23 40.00 34 600.00 0.38
EUR STOXX 600 CONSTRUCTION & MATERIALS FUTURE 16.06.23 16.00 11 440.00 0.12
EUR STOXX 600 AUTO & PARTS FUTURE 16.06.23 15.00 14 325.00 0.16
EUR STOXX 600 BANK FUTURE 16.06.23 61.00 10 797.00 0.12
EUR STOXX 600 CHEMICALS FUTURE 16.06.23 -8.00 -23 080.00 -0.25
EUR STOXX 600 OIL & GAS FUTURE 16.06.23 -27.00 -10 395.00 -0.11
EUR STOXX 600 FINANCIAL SERVICES FUTURE 16.06.23 -16.00 -26 000.00 -0.28
EUR STOXX 600 INDUSTRIAL G&S FUTURE 16.06.23 -13.00 -22 555.00 -0.25
EUR STOXX 600 INSURANCE FUTURE 16.06.23 -30.00 -23550.00 0.26
Total Financial Futures on Indices -20 733.00 -0.23
Total Derivative instruments listed on an official stock exchange -20 733.00 -0.23
Derivative instruments not listed on an official stock exchange and not traded on another regulated market
Synthetic Equity Swaps*
EUR UBS AG/L'OREAL (SYNTHETIC EQUITY SWAP) 65.00 0.00 0.00
DKK UBS/COLOPLAST (SYNTHETIC EQUITY SWAP) -219.00 0.00 0.00
GBP UBS/WPP PLC ORD (SYNTHETIC EQUITY SWAP) -2 254.00 0.00 0.00
GBP UBS/OCADO GROUP PLC (SYNTHETIC EQUITY SWAP) -10 244.00 0.00 0.00
EUR UBS/DEUTSCHE POST AG (SYNTHETIC EQUITY SWAP) -601.00 0.00 0.00
EUR UBS/SIEMENS AG NPV (SYNTHETIC EQUITY SWAP) 173.00 0.00 0.00
EUR UBS/SANOFI (SYNTHETIC EQUITY SWAP) 267.00 0.00 0.00
GBP UBS/KINGFISHER ORD (SYNTHETIC EQUITY SWAP) -7 759.00 0.00 0.00
CHF UBS/LAFARGEHOLCIM LTD (SYNTHETIC EQUITY SWAP) 419.00 0.00 0.00
SEK UBS/SVENSKA CELLULOSA SER'BNPV (SYNTHETIC EQUITY SWAP) -3910.00 0.00 0.00
EUR UBS/REMY COINTREAU (SYNTHETIC EQUITY SWAP) -146.00 0.00 0.00
NOK UBS/KONGSBERG GRUPPEN (SYNTHETIC EQUITY SWAP) 1305.00 0.00 0.00
CHF UBS/SWATCH GROUP (SYNTHETIC EQUITY SWAP) 222.00 0.00 0.00
EUR UBS/ADIDAS AG NPV (SYNTHETIC EQUITY SWAP) -508.00 0.00 0.00
EUR UBS/WACKER CHEMIE AG NPV (SYNTHETIC EQUITY SWAP) -164.00 0.00 0.00
NOK UBS/SCHIBSTED ASA B SHS(SYNTHETIC EQUITY SWAP) -3942.00 0.00 0.00
GBP UBS/VODAFONE GROUP (SYNTHETIC EQUITY SWAP) 22 135.00 0.00 0.00
SEK UBS/TELIA COMPANY AB NPV (SYNTHETIC EQUITY SWAP) -19 870.00 0.00 0.00
GBP UBS/IMI ORD(SYNTHETIC EQUITY SWAP) 1 464.00 0.00 0.00
EUR UBS/GTT (SYNTHETIC EQUITY SWAP) -255.00 0.00 0.00
* Positive nominal: the Sub-Fund is “Receiver”, negative nominal: the Sub-Fund is “Payer”
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Description Quantity/ Valuation in EUR asa %

Nominal Unrealized gain of net
(loss) on Futures/ assets
Forward

Exchange Contracts/
Swaps (Note 1)

EUR UBS/COVESTRO AG (SYNTHETIC EQUITY SWAP) -670.00 0.00 0.00
EUR UBS/UCB SA (SYNTHETIC EQUITY SWAP) -299.00 0.00 0.00
EUR UBS/FERROVIAL SA(SYNTHETIC EQUITY SWAP) -912.00 0.00 0.00
EUR UBS/ALSTOM (SYNTHETIC EQUITY SWAP) -990.00 0.00 0.00
GBP UBS/AUTO TRADER GROUP ORD (SYNTHETIC EQUITY SWAP) -86.00 0.00 0.00
GBP UBS/PERSIMMON ORD (SYNTHETIC EQUITY SWAP) -3 481.00 0.00 0.00
GBP UBS/ SMITH(DS) ORD (SYNTHETIC EQUITY SWAP) 13 743.00 0.00 0.00
DKK UBS/WILLIAM DEMANT HOL(SYNTHETIC EQUITY SWAP) -1641.00 0.00 0.00
GBP UBS/ROLLS-ROYCE HLDGS ORD(SYNTHETIC EQUITY SWAP) 28 624.00 0.00 0.00
GBP UBS AG/RENTOKIL INITIAL (SYNTHETIC EQUITY SWAP) -4252.00 0.00 0.00
GBP UBS/SSE PLC ORD (SYNTHETIC EQUITY SWAP) 1213.00 0.00 0.00
GBP UBS/3I GROUP ORD(SYNTHETIC EQUITY SWAP) 1808.00 0.00 0.00
GBP UBS/BARCLAYS ORD (SYNTHETIC EQUITY SWAP) -14 872.00 0.00 0.00
EUR UBS/KONINKLIKE PHILIPS (SYNTHETIC EQUITY SWAP) -1585.00 0.00 0.00
GBP UBS/B&M EUROPEAN VAL (SYNTHETIC EQUITY SWAP) 4514.00 0.00 0.00
EUR UBS/VIVENDI SA (SYNTHETIC EQUITY SWAP) 3504.00 0.00 0.00
EUR UBS/K&S AG NPV(SYNTHETIC EQUITY SWAP) 1133.00 0.00 0.00
EUR UBS/MERCK KGAA (SYNTHETIC EQUITY SWAP) -144.00 0.00 0.00
EUR UBS/CREDIT AGRICOLE SA(SYNTHETIC EQUITY SWAP) -2 376.00 0.00 0.00
GBP UBS/NEXT ORD (SYNTHETIC EQUITY SWAP) 317.00 0.00 0.00
EUR UBS/SNAM (SYNTHETIC EQUITY SWAP) -5163.00 0.00 0.00
EUR UBS/ASSIC GENERALI SPA(SYNTHETIC EQUITY SWAP) -1350.00 0.00 0.00
GBP UBS/ASSOCD BRIT FOODS ORD(SYNTHETIC EQUITY SWAP) 3305.00 0.00 0.00
EUR UBS/HUGO BOSS AG NPV (SYNTHETIC EQUITY SWAP) 422.00 0.00 0.00
EUR UBS/VEOLIA ENVIRONNEME (SYNTHETIC EQUITY SWAP) 1196.00 0.00 0.00
GBP UBS/SMITHS GROUP PLC (SYNTHETIC EQUITY SWAP) 1253.00 0.00 0.00
EUR UBS/SOC GENERALE (SYNTHETIC EQUITY SWAP) -2172.00 0.00 0.00
GBP UBS/IG GROUP HLDGS(SYNTHETIC EQUITY SWAP) 2 965.00 0.00 0.00
EUR UBSBANCO BPM (SYNTHETIC EQUITY SWAP) 13 596.00 0.00 0.00
EUR UBS/BPER BANCA (SYNTHETIC EQUITY SWAP) 30702.00 0.00 0.00
GBP UBS/LLOYDS BANKING GROUP PLC (SYNTHETIC EQUITY SWAP) -91 593.00 5.21 0.00
EUR UBS/GECINA(SYNTHETIC EQUITY SWAP) 244.00 0.00 0.00
EUR UBS/ENGIE(SYNTHETIC EQUITY SWAP) 1740.00 0.00 0.00
EUR UBS/BCO BILBAO VIZCAYA (SYNTHETIC EQUITY SWAP) 4970.00 0.00 0.00
EUR UBS/COMMERZBANK AG (SYNTHETIC EQUITY SWAP) 5065.00 0.00 0.00
EUR UBS/GPE EUROTUNNEL SE (SYNTHETIC EQUITY SWAP) -3 255.00 0.00 0.00
EUR UBS/TELEPERFORMANCE (SYNTHETIC EQUITY SWAP) -147.00 0.00 0.00
SEK UBS/ERICSSON(LM)TEL SER'B’(SYNTHETIC EQUITY SWAP) -5967.00 0.00 0.00
EUR UBS/WARTSILA OYJ ABP(SYNTHETIC EQUITY SWAP) -2 968.00 0.00 0.00
EUR UBS/SODEXO (SYNTHETIC EQUITY SWAP) -295.00 0.00 0.00
CHF UBS AG/NOVARTIS AG (SYNTHETIC EQUITY SWAP) 938.00 0.00 0.00
EUR UBS/DEUTSCHE LUFTHANSA (SYNTHETIC EQUITY SWAP) 9710.00 0.00 0.00
EUR UBS/CARREFOUR (SYNTHETIC EQUITY SWAP) 1356.00 0.00 0.00
EUR UBS/IMERYS (SYNTHETIC EQUITY SWAP) 616.00 0.00 0.00
DKK UBS/TRYG A/S (SYNTHETIC EQUITY SWAP) -2 435.00 0.00 0.00
SEK UBS AG/GETINGE AB SER'B’ NPV (SYNTHETIC EQUITY SWAP) -1185.00 0.00 0.00
EUR UBS AG/KONE CORPORATION NPV (SYNTHETIC EQUITY SWAP) -520.00 0.00 0.00
GBP UBS/UNILEVER PLC (SYNTHETIC EQUITY SWAP) -1 042.00 0.00 0.00
DKK UBS/ORSTED A/S (SYNTHETIC EQUITY SWAP) -597.00 0.00 0.00
DKK UBS/NOVO-NORDISK AS(SYNTHETIC EQUITY SWAP) 358.00 0.00 0.00
GBP UBS/ADMIRAL GROUP PLC(SYNTHETIC EQUITY SWAP) -3 325.00 0.00 0.00
SEK UBS/SKF AB-B SHARES (SYNTHETIC EQUITY SWAP) 1380.00 0.00 0.00
GBP UBS/FRESNILLO PLC ORD(SYNTHETIC EQUITY SWAP) -5 684.00 0.00 0.00
EUR UBS/KESKO OYJ (SYNTHETIC EQUITY SWAP) -1230.00 0.00 0.00
EUR UBS AG/STORA ENSO OYJ (SYNTHETIC EQUITY SWAP) -3915.00 0.00 0.00
EUR UBS/INTESA SANPAOLO(SYNTHETIC EQUITY SWAP) 13 699.00 0.00 0.00
NOK UBS/EQUINOR ASA (SYNTHETIC EQUITY SWAP) -921.00 0.00 0.00
DKK UBS/A.P. MOELLER-MAERSK (SYNTHETIC EQUITY SWAP) -22.00 0.00 0.00
NOK UBS/GJENSIDIGE FORSIKR (SYNTHETIC EQUITY SWAP) -1548.00 0.00 0.00
EUR UBS/RENAULT SA (SYNTHETIC EQUITY SWAP) 1977.00 0.00 0.00
CHF UBS/ROCHE HLDGS AG GENUSSCHEINE NPV (SYNTHETIC EQUITY SWAP) 111.00 0.00 0.00
SEK UBS/SAAB AB SER B NPV (SYNTHETIC EQUITY SWAP) 1322.00 0.00 0.00
EUR UBS/HEIDELBERGCEMENT NPV (SYNTHETIC EQUITY SWAP) 786.00 0.00 0.00
CHF UBS/TEMENOS AG (SYNTHETIC EQUITY SWAP) -753.00 0.00 0.00
GBP UBS/COCA COLA HBC ORD(SYNTHETIC EQUITY SWAP) 1002.00 0.00 0.00
CHF UBS/NESTLE SA (SYNTHETIC EQUITY SWAP) 220.00 0.00 0.00
EUR UBS/SCOR SE (SYNTHETIC EQUITY SWAP) 2 451.00 0.00 0.00
EUR UBS/SOLVAY SA NPV(SYNTHETIC EQUITY SWAP) 485.00 0.00 0.00
EUR UBS/AIR LIQUIDE POST-SUB (SYNTHETIC EQUITY SWAP) 164.00 0.00 0.00
SEK UBS/HENNES & MAURITZ SER B NPV (SYNTHETIC EQUITY SWAP) -2 187.00 0.00 0.00
GBP UBS/HIKMA PHARMACEUTICAL (SYNTHETIC EQUITY SWAP) 1237.00 0.00 0.00
GBP UBS/PRUDENTIAL ORD (SYNTHETIC EQUITY SWAP) 2 004.00 0.00 0.00
CHF UBS/GEBERIT (SYNTHETIC EQUITY SWAP) -96.00 0.00 0.00
GBP UBS/GVC HLDGS PLC ORD (SYNTHETIC EQUITY SWAP) -3524.00 0.00 0.00
GBP UBS AG/INCHCAPE ORD (SYNTHETIC EQUITY SWAP) 7 443.00 0.00 0.00
DKK UBS/JYSKE BANK A/S (SYNTHETIC EQUITY SWAP) 361.00 0.00 0.00
EUR UBS/HUHTAMAKI OYJ NPV (SYNTHETIC EQUITY SWAP) -1484.00 0.00 0.00
EUR UBS/QIAGEN NV(SYNTHETIC EQUITY SWAP) -558.00 0.00 0.00
EUR UBS/POSTE ITALIANE SPA NPV(SYNTHETIC EQUITY SWAP) 2561.00 0.00 0.00
EUR UBS AG/AIRBUS (SYNTHETIC EQUITY SWAP) 202.00 0.00 0.00
EUR UBS/ENAGAS SA (SYNTHETIC EQUITY SWAP) -4 243.00 0.00 0.00
GBP UBS/WHITBREAD ORD (SYNTHETIC EQUITY SWAP) 766.00 0.00 0.00
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Description

UBS/UNICREDIT SPA NPV (SYNTHETIC EQUITY SWAP)
UBS/MAPFRE SA (SYNTHETIC EQUITY SWAP)

UBS/ITV ORD(SYNTHETIC EQUITY SWAP)

UBS/AEGON NV ORD (SYNTHETIC EQUITY SWAP)
UBS/ORANGE SA(SYNTHETIC EQUITY SWAP)
UBS/AMUNDI (SYNTHETIC EQUITY SWAP)

UBS/EXPERIAN ORD (SYNTHETIC EQUITY SWAP)
UBS/SEVERN TRENT (SYNTHETIC EQUITY SWAP)
UBS/UNITED UTILITIES G ORD (SYNTHETIC EQUITY SWAP)
UBS/INTERMED CAP GRP(SYNTHETIC EQUITY SWAP)
UBS/VOESTALPINE AG NPV (SYNTHETIC EQUITY SWAP)
UBS/NESTE OIL OYJ (SYNTHETIC EQUITY SWAP)
UBS/DIAGEO PLC (SYNTHETIC EQUITY SWAP)
UBS/PUBLICIS GROUPE SA (SYNTHETIC EQUITY SWAP)
UBS/TELE2 AB SHS (SYNTHETIC EQUITY SWAP)
UBS/ORION CORP SER'B'NPV(SYNTHETIC EQUITY SWAP)
UBS/TERNA SPA ORD (SYNTHETIC EQUITY SWAP)
UBS/FLUTTER ENTERTAINM ORD (SYNTHETIC EQUITY SWAP)
UBS/KERRY GROUP ‘A’ORD(SYNTHETIC EQUITY SWAP)
UBS/HERMES INTL NPV (SYNTHETIC EQUITY SWAP)
UBS/SOPRA STERIA GROUP (SYNTHETIC EQUITY SWAP)
UBS/FRESENIUS MED CAR NPV (SYNTHETIC EQUITY SWAP)
UBS/ENEL(SYNTHETIC EQUITY SWAP)

UBS/PARTNERS GROUP HLG(SYNTHETIC EQUITY SWAP)
UBS/FRESENIUS SE & CO. KGAA NPV (SYNTHETIC EQUITY SWAP)
UBS/A2A SPA (SYNTHETIC EQUITY SWAP)

UBS/BAYER AG NPV (SYNTHETIC EQUITY SWAP)
UBS/CELLNEX TELECOM SA (SYNTHETIC EQUITY SWAP)
UBS/RHEINMETALL AG NPV (SYNTHETIC EQUITY SWAP)
UBS/LEG IMMOBILIEN AG NPV (SYNTHETIC EQUITY SWAP)
UBS AG/TELENOR ASA ORD (SYNTHETIC EQUITY SWAP)
UBS AG/ALFA LAVAL-(SYNTHETIC EQUITY SWAPS)
UBS/KUEHNE&NAGEL INTL (SYNTHETIC EQUITY SWAP)
UBS/VALEO (SYNTHETIC EQUITY SWAP)

UBS/SIGNIFY NV (SYNTHETIC EQUITY SWAP)

UBS/SEGRO PLC ORD (SYNTHETIC EQUITY SWAP)
UBS/INFORMA PLC ORD (SYNTHETIC EQUITY SWAP)
UBS/AALBERTS INDS (SYNTHETIC EQUITY SWAP)
UBS/ESSILORLUXOTTICA (SYNTHETIC EQUITY SWAP)
UBS/EURONEXT (SYNTHETIC EQUITY SWAP)

UBS/DSV PANALPINA A/S (SYNTHETIC EQUITY SWAP)
UBS/ASTRAZENECA ORD (SYNTHETIC EQUITY SWAP)
UBS/ANDRITZ AG (SYNTHETIC EQUITY SWAP)
UBS/KINGSPAN GROUP ORD (SYNTHETIC EQUITY SWAP)
UBS/CONTINENTAL (SYNTHETIC EQUITY SWAP)
UBS/CARLSBERG SER'B'(SYNTHETIC EQUITY SWAP)
UBS/E.ON SE NPV (SYNTHETIC EQUITY SWAP)
UBS/FONCIERE DES REGIO (SYNTHETIC EQUITY SWAP)
UBS/VOLKSWAGEN AG NON VTG(SYNTHETIC EQUITY SWAP)
UBS/RWE AG NPV (SYNTHETIC EQUITY SWAP)
UBS/AURUBIS AG(SYNTHETIC EQUITY SWAP)
UBS/HUSQVARNA AB SER'B'NPV (SYNTHETIC EQUITY SWAP)
UBS/LOGITECH INTL (SYNTHETIC EQUITY SWAP)
UBS/FINECOBANK SPA (SYNTHETIC EQUITY SWAP)
UBS/DUFRY AG(SYNTHETIC EQUITY SWAP)

UBS/ISS A/S DKK1 (SYNTHETIC EQUITY SWAP)
UBS/LEONARDO SPA (SYNTHETIC EQUITY SWAP)

UBS/ELIS (SYNTHETIC EQUITY SWAP)

UBS/SOITEC S.A (SYNTHETIC EQUITY SWAP)

UBS/SKAND ENSKILDA BKN (SYNTHETIC EQUITY SWAP)
UBS/FERRARI NV (SYNTHETIC EQUITY SWAP)
UBS/SKANSKA AB SER'B'NPV (SYNTHETIC EQUITY SWAP)
UBS/INDITEX (SYNTHETIC EQUITY SWAP)

UBS/ALLIANZ SE NPV (SYNTHETIC EQUITY SWAP)

UBS/VAT GROUP AG (SYNTHETIC EQUITY SWAP)
UBS/HENKEL AG&CO. KGAA NON-VTG PRF N (SYNTHETIC EQUITY SWAP)
UBS/SWISSCOM AG (SYNTHETIC EQUITY SWAP)
UBS/SWEDBANK AB SER'A'NPV (SYNTHETIC EQUITY SWAP)
UBS/BE SEMICONDUCTOR (SYNTHETIC EQUITY SWAP)
UBS/MELEXIS (SYNTHETIC EQUITY SWAP)

UBS/AMBU A/S SER'B’(SYNTHETIC EQUITY SWAP)
UBS/DELIVERY HERO SE (SYNTHETIC EQUITY SWAP)
UBS/ELECTROCOMPONENTS PLC (SYNTHETIC EQUITY SWAP)
UBS/SIKA AG (SYNTHETIC EQUITY SWAP)
UBS/EMS-CHEMIE (SYNTHETIC EQUITY SWAP)

UBS/AKER BP ASA (SYNTHETIC EQUITY SWAP)

UBS/SEB SA (SYNTHETIC EQUITY SWAP)

UBS/VALMET CORP NPV (SYNTHETIC EQUITY SWAP)
UBS/ARGEN X NV (SYNTHETIC EQUITY SWAP)

UBS/BUZZI UNICEM (SYNTHETIC EQUITY SWAP)

UBS/ST JAMES'S PLACE ORD (SYNTHETIC EQUITY SWAP)
UBS/ROCKWOOL INTL SER'B’ (SYNTHETIC EQUITY SWAP)
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Quantity/
Nominal

1828.00
12 898.00
-26 384.00
-5 822.00
2225.00
885.00
-789.00
-2 268.00
-2 015.00
-1749.00
735.00
1132.00
-1219.00
668.00
-5521.00
-1114.00
3334.00
-447.00
-277.00
14.00
254.00
-654.00
4 490.00
-64.00
1002.00
17 804.00
424.00
-678.00
287.00
-416.00
-2 259.00
779.00
-192.00
-1304.00
-1 005.00
-5452.00
3239.00
-729.00
197.00
-438.00
-289.00
261.00
829.00
-1197.00
-357.00
-362.00
2313.00
-534.00
574.00
610.00
875.00
-9 671.00
-996.00
3626.00
1188.00
1276.00
-2 192.00
2 833.00
-175.00
-2 306.00
-99.00
3077.00
864.00
118.00
-340.00
-362.00
82.00

2 867.00
-324.00
719.00
1681.00
-742.00
-2 360.00
-191.00
34.00
1053.00
242.00
1060.00
72.00
3380.00
-1814.00
-221.00

Valuation in EUR
Unrealized gain
(loss) on Futures/
Forward

Exchange Contracts/
Swaps (Note 1)
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Description Quantity/ Valuation in EUR asa %
Nominal Unrealized gain of net
(loss) on Futures/ assets

Forward

Exchange Contracts/

Swaps (Note 1)
EUR UBS/BANCO DE SABADELL SA (SYNTHETIC EQUITY SWAP) 45 954.00 0.00 0.00
GBP UBS/WIZZ AIR HLDGS PLC OR (SYNTHETIC EQUITY SWAP) -1572.00 0.00 0.00
CHF UBS/ZURICH INSURANCE GRP (SYNTHETIC EQUITY SWAP) -115.00 0.00 0.00
EUR UBS/INFRASTRUTTURE WIR NPV (SYNTHETIC EQUITY SWAP) 2122.00 0.00 0.00
EUR UBS/BREMBO SPA NPV (SYNTHETIC EQUITY SWAP) 1870.00 0.00 0.00
EUR UBS/VERBUND AG CLASS (SYNTHETIC EQUITY SWAP) -306.00 0.00 0.00
CHF UBS/VONTOBEL HLDGS AG (SYNTHETIC EQUITY SWAP) -1274.00 0.00 0.00
DKK UBS/TOPDANMARK AS (SYNTHETIC EQUITY SWAP) -509.00 0.00 0.00
DKK UBS/ROYAL UNIBREW A/S (POST SPLIT)(SYNTHETIC EQUITY SWAP) -656.00 0.00 0.00
EUR UBS/EDP RENOVAVEIS SA (SYNTHETIC EQUITY SWAP) -3487.00 0.00 0.00
EUR UBS/MEDIOBANCA SPA(SYNTHETIC EQUITY SWAP) 5261.00 0.00 0.00
EUR UBS/HELLOFRESH SE NPV (SYNTHETIC EQUITY SWAP) -2 847.00 0.00 0.00
EUR UBS/TALANX AG NPV (SYNTHETIC EQUITY SWAP) 595.00 0.00 0.00
EUR UBS/PROSUS N.V. (SYNTHETIC EQUITY SWAP) 376.00 0.00 0.00
EUR UBS/NEXI SPA NPV (SYNTHETIC EQUITY SWAP) -4 366.00 0.00 0.00
EUR UBS/CTS EVENTIM NPV(SYNTHETIC EQUITY SWAP) 421.00 0.00 0.00
EUR UBS/UNIPOL GRUPPO FIN NPV (SYNTHETIC EQUITY SWAP) 10 348.00 0.00 0.00
EUR UBS/VIENNA INSURANCE GROUP(SYNTHETIC EQUITY SWAP) 1984.00 0.00 0.00
EUR UBS/INFINEON TECHNOLOG AG NPV (REGD) (SYNTHETIC EQUITY SWAP) 2 149.00 0.00 0.00
EUR UBS/AIB GROUP PLC(SYNTHETIC EQUITY SWAP) 8872.00 0.00 0.00
GBP UBS/RIGHTMOVE ORD (SYNTHETIC EQUITY SWAP) -4 002.00 0.00 0.00
GBP UBS/RENISHAW ORD (SYNTHETIC EQUITY SWAP) -523.00 0.00 0.00
GBP UBS/UNITE GROUP ORD (SYNTHETIC EQUITY SWAP) -2 294.00 0.00 0.00
SEK UBS/AXFOOD AB NPV (POST SPLIT) (SYNTHETIC EQUITY SWAP) -3395.00 0.00 0.00
SEK UBS/TRELLEBORG AB SER'B'NPV (SYNTHETIC EQUITY SWAP) 1060.00 0.00 0.00
SEK UBS/SANDVIK AB NPV (POST SPLIT) (SYNTHETIC EQUITY SWAP) -1318.00 0.00 0.00
EUR UBS/LA FRANCAISE DES (SYNTHETIC EQUITY SWAP) 674.00 0.00 0.00
EUR UBS/NEOEN SA (SYNTHETIC EQUITY SWAP) 305.00 0.00 0.00
EUR UBS/AKZO NOBEL NV (SYNTHETIC EQUITY SWAP) -700.00 0.00 0.00
EUR UBS/MUENCHENER RUECKVE NPV (SYNTHETIC EQUITY SWAP) 157.00 0.00 0.00
EUR UBS/WOLTERS KLUWER (SYNTHETIC EQUITY SWAP) 210.00 0.00 0.00
CHF UBS/ALCON AG (SYNTHETIC EQUITY SWAP) 783.00 0.00 0.00
CHF UBS/SONOVA HOLDING AG (SYNTHETIC EQUITY SWAP) -101.00 0.00 0.00
EUR UBS/TELEKOM AUSTRIA (SYNTHETIC EQUITY SWAP) 3474.00 0.00 0.00
SEK UBS/INDUTRADE AB NPV (SYNTHETIC EQUITY SWAP) 1301.00 0.00 0.00
GBP UBS/M&G PRUDENTIAL PLC (SYNTHETIC EQUITY SWAP) -10 708.00 0.00 0.00
EUR UBS/NEMETSCHEK SE ORD NPV (SYNTHETIC EQUITY SWAP) -907.00 0.00 0.00
EUR UBS/DIASORIN SPA (SYNTHETIC EQUITY SWAP) -225.00 0.00 0.00
CHF UBS/PSP SWISS PROPERTY(REGD)(SYNTHETIC EQUITY SWAP) -229.00 0.00 0.00
EUR UBS/WORLDLINE (SYNTHETIC EQUITY SWAP) -837.00 0.00 0.00
EUR UBS/AMPLIFON(SYNTHETIC EQUITY SWAP) -809.00 0.00 0.00
SEK UBS/AAK AB NPV(SYNTHETIC EQUITY SWAP) -1593.00 0.00 0.00
EUR UBS/TENARIS S.A. (SYNTHETIC EQUITY SWAP) 3442.00 0.00 0.00
GBP UBS/HALMA ORD (SYNTHETIC EQUITY SWAP) -1322.00 0.00 0.00
CHF UBS/BQE CANT VAUDOISE (SYNTHETIC EQUITY SWAP) -570.00 0.00 0.00
SEK UBS/EQT AB NPV (SYNTHETIC EQUITY SWAP) -1331.00 0.00 0.00
EUR UBS/ADYEN NV (SYNTHETIC EQUITY SWAP) -36.00 0.00 0.00
EUR UBS/UNIBAIL-RODAMCO-WE NPV (SYNTHETIC EQUITY SWAP) 1368.00 0.00 0.00
EUR UBS/BANCA MEDIOLANUM NPV (SYNTHETIC EQUITY SWAP) 11 818.00 0.00 0.00
EUR UBS/SUEDZUCKER AG NPV (SYNTHETIC EQUITY SWAP) 6370.00 0.00 0.00
EUR UBS/SAMPO PLC SER (SYNTHETIC EQUITY SWAP) -754.00 0.00 0.00
EUR UBS AG/BANCA GENERALI SPA (SYNTHETIC EQUITY SWAP) -1657.00 0.00 0.00
EUR UBS/REPLY SPA (SYNTHETIC EQUITY SWAP) 275.00 0.00 0.00
EUR UBS/KONINKLUKE DSM NV (SYNTHETIC EQUITY SWAP) -849.00 0.00 0.00
GBP UBS/FERGUSON PLC (SYNTHETIC EQUITY SWAP) -391.00 0.00 0.00
NOK UBS/SALMAR ASA (SYNTHETIC EQUITY SWAP) -1326.00 0.00 0.00
EUR UBS/TRATON SE NPV (SYNTHETIC EQUITY SWAP) 2 845.00 0.00 0.00
EUR UBS/BOUYGUES (SYNTHETIC EQUITY SWAP) 765.00 0.00 0.00
EUR UBS/ALTEN NPV (SYNTHETIC EQUITY SWAP) 351.00 0.00 0.00
SEK UBS/SWECO AB SER'B'NPV (SYNTHETIC EQUITY SWAP) 4514.00 0.00 0.00
SEK UBS/HOLMEN AB SER'B'NPV (SYNTHETIC EQUITY SWAP) -1321.00 0.00 0.00
SEK UBS/AVANZA BANK HLDG NPV (SYNTHETIC EQUITY SWAP) -3333.00 0.00 0.00
EUR UBS/SA D'IETEREN NV NPV(SYNTHETIC EQUITY SWAP) 429.00 0.00 0.00
EUR UBS AG/EUROFINS SCIENTIFIC (SYNTHETIC EQUITY SWAP) -796.00 0.00 0.00
EUR UBS/STELLANTIS N V COM (SYNTHETIC EQUITY SWAP) 1515.00 0.00 0.00
CHF UBS/DAETWYLER HLDG(SYNTHETIC EQUITY SWAP) -402.00 0.00 0.00
EUR UBS/BANK OF IRELAND GR (SYNTHETIC EQUITY SWAP) 2721.00 0.00 0.00
EUR UBS AG/LOTUS BAKERIES NPV(SYNTHETIC EQUITY SWAP) 12.00 0.00 0.00
EUR UBS AG/FLUIDRA SA (SYNTHETIC EQUITY SWAP) -3022.00 0.00 0.00
EUR UBS AG/JDE PEETS N.V. (SYNTHETIC EQUITY SWAP) -875.00 0.00 0.00
EUR UBS/TECHNIP ENERGIES (SYNTHETIC EQUITY SWAP) 3775.00 0.00 0.00
EUR UBS/VERBIO VGT BIOENERGIE AG (SYNTHETIC EQUITY SWAP) 489.00 0.00 0.00
EUR UBS/NEXANS (SYNTHETIC EQUITY SWAP) -358.00 0.00 0.00
DKK UBS/VESTAS WIND SYSTEM(SYNTHETIC EQUITY SWAP) -874.00 0.00 0.00
EUR UBS/FAURECIA (SYNTHETIC EQUITY SWAP) -1244.00 0.00 0.00
EUR UBS/CIE AUTOMOTIVE SA (SYNTHETIC EQUITY SWAP) -1886.00 0.00 0.00
EUR UBS/SIXT AG ORD NPV (SYNTHETIC EQUITY SWAP) 201.00 0.00 0.00
GBP UBS/FRASERS GROUP PLC ORD (SYNTHETIC EQUITY SWAP) 2879.00 0.00 0.00
SEK UBS/ NIBE INDUSTRIER AB SER'B‘NPV (SYNTHETIC EQUITY SWAP) 2520.00 0.00 0.00
SEK UBS/BEIJER REF AB SER'B'NPV (SYNTHETIC EQUITY SWAP) 3338.00 0.00 0.00
SEK UBS/LIFCO AB (SYNTHETIC EQUITY SWAP) -1723.00 0.00 0.00
GBP UBS/JET2 PLC (SYNTHETIC EQUITY SWAP) 1635.00 0.00 0.00
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Description Quantity/ Valuation in EUR asa %
Nominal Unrealized gain of net
(loss) on Futures/ assets
Forward
Exchange Contracts/
Swaps (Note 1)
EUR UBS/INTER PARFUMS ORD (SYNTHETIC EQUITY SWAP) 764.00 0.00 0.00
GBP UBS/MELROSE INDUST PLC ORD (SYNTHETIC EQUITY SWAP) 14 016.00 0.00 0.00
NOK UBS/DNB BANK ASA (SYNTHETIC EQUITY SWAP) -1.900.00 0.00 0.00
SEK UBS/ELECTROLUX AB SER'B (SYNTHETIC EQUITY SWAP) -2 262.00 0.00 0.00
EUR UBS/ROTHSCHILD & CO(SYNTHETIC EQUITY SWAP) 508.00 0.00 0.00
EUR UBS AG/CTP N.V (SYNTHETIC EQUITY SWAP) 2 486.00 0.00 0.00
EUR UBS/KRONES AG ORD NPV (SYNTHETIC EQUITY SWAP) 227.00 0.00 0.00
EUR UBS/COLRUYT SA NPV (SYNTHETIC EQUITY SWAP) -958.00 0.00 0.00
EUR UBS/DAIMLER AG (SYNTHETIC EQUITY SWAP) 806.00 0.00 0.00
EUR UBS AG/VERALLIA ORD (SYNTHETIC EQUITY SWAP) 2583.00 0.00 0.00
EUR UBS AG/ALLFUNDS GROUP (SYNTHETIC EQUITY SWAP) -3727.00 0.00 0.00
GBP UBS/CENTRICA ORD (SYNTHETIC EQUITY SWAP) 39 763.00 0.00 0.00
EUR UBS/BRUNELLO CUCINELLI (SYNTHETIC EQUITY SWAP) 959.00 0.00 0.00
GBP UBS/TESCO ORD (SYNTHETIC EQUITY SWAP) 8563.00 0.00 0.00
EUR UBS/EVOTEC AG NPV(SYNTHETIC EQUITY SWAP) -2 816.00 0.00 0.00
GBP UBS/WISE PLC CLS (SYNTHETIC EQUITY SWAP) -3 983.00 0.00 0.00
EUR UBS AG/FUCHS PETROLUB SE PRF NPV (SY