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HSBC (HSBC Uni-Folio) ) HSBC
( 28 )
( ) )

39,885,823.70 62.22
14,560,462.53 22.71
10,421,286.04 16.26
3,774,731.16 5.89
68,642,303.43 107.08
( ) 4,539,418.60 7.08
( , 64,102,884.83 100,00

( 7,283 )

)
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28
AHL (CAYMAN) SPC - CLASS Al
7,207,809.00 1.02 7,384,643.00 1.5698 11314818.57| 17.65

EVOLUTION USD SHARES
TEWKSBURY INVESTMENTS FUND
10 569.82 13897.42 7,918,985.47 19716.86162 11235002.94| 17.53
TWO SIGMA COMPASS ENHANCED

1,860.12 3835.72 7,134,906.59 5805.709405 10799327.79| 16.85
CAYMAN FUND LTD.
WINTON FUTURES FUND LTD. 9,710.62 691.96 6,719,406.71 1073.184636 10421286.04| 16.26
TWO SIGMA INVESTMENT FUND
L1 5,706.54 1000.00 5,706,542.00 1408.657024 8038560.47| 12.54
CRABEL FUND SPC LTD. 5,520.51 1000.00 5,520,510.00 1059.124949 5846909.87 9.12
TRANSTREND FUND ALLIANCE -

1,614.86 1988.85 3,211,714.56 2337.50181 3774731.16 5.89
OMNITREND
LYNX (BERMUDA) LTD. 3,000.00 1000.00 3,000,000.00 938.8505667 2816551.7 4.39
CCP QUANTITATIVE FUND LTD. 1,280.97 1936.42 2,480,485.69 2140.759762 2742242.61 4.28
AHL EVOLUTION FRONTIER FUND 1,020,941.00 0.97 995,315.60 1.1205 1143964.39 1.78
LYNX BERMUDA LTD. - CLASS D 500.00 1000.00 500,000.00 1017.81578 508907.89 0.79

28

28
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28 28

HSBC
4,632.66 51,473.01 296,087.44
(3,336.23) (9,252.95) (47,293.05)

)y ()
28 29

HSBC
0.00 1,185.69 4,456.50
(0.00) (0.00) (1,172.62)
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2016 31
2016 31 2015 31
69,354 7,880 69,802 7,931
71 8 13 1
20 2 20 2
91 10 33 4
69,445 7,890 69,835 7,935
(5,963) (678) (1,406) (160)
(5,963) (678) (1,406) (160)
63,482 7,213 68,429 7,775
2016 31 2015 31 2015 31

299,643.97 311,515.53 348,959.96

4,456.50 5,007.39 6,627.81

2,535.07 2,535.07 2,959.42

2,588.82 3,564.09 3,439.50

11,730.23 22,124.22 27,516.23

67,050.09 100,022.11 122,579.97

163.21 151.04 152.75

148.18 137.19 138.56

159.20 146.97 147.98

116.00 106.89 107.39

118.40 109.08 109.68

120.22 110.55 110.75

48,904 47,050 53,301

660 687 918

404 373 438

300 381 369

1,389 2,413 3,018

8,060 11,057 13,575
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2016 31
2015 2014
2016 31 2015
4,752 540 9,767 1,110
(23) (©) (39) O]
(895) (102) (675) an
(918) (104) (714) (81)
3,834 436 9,053 1,029
2016 31
2015 2014
2016 31 2015 31
68,429 7,775 88,550 10,061
59 7 454 52
(8,840) (1,004) (19,158) (2,177)
(8.,781) (998) (18,704) (2,125)
3,834 436 9,053 1,029
63,482 7,213 78,899 8,965
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2016 31
(2015 7 31 : 102.01%)
AHL (Cayman) SPC - Class Al Evolution USD Shares 7,207,809 10,991 17.31
AHL Evolution Frontier Fund 1,025,746 1,113 1.75
CCP Quantitative Fund Ltd. - Aristarchus Class 1,281 2,600 4.10
Crabel Fund SPC Ltd. - Segregated Portfolio - Series 95 5,521 5,648 8.90
Discus Non US Side Holdings Ltd. - Class S 11,076 * 0.00
Lynx (Bermuda) Ltd. 3,000 2,720 4.28
Lynx (Bermuda) Ltd. - Class D 500 491 0.77
Tewksbury Investments Fund 609 11,725 18.48
Transtrend Fund Alliance - Omnitrend 1,615 3,580 5.64
Transtrend Fund Alliance - Omnitrend Plus (USD) 1 5 0.01
Two Sigma Compass Enhanced Cayman Fund Ltd. GSY 1,860 10,164 16.01
Two Sigma Investment Fund Ltd. - Class A 7,207 9,608 15.13
Winton Futures Fund Ltd. - Class B 10,186 10,709 16.87
69,354 109.25
(5,872) (9.25 )
63,482 100.00
* 500
100.00
100.00
2016 31
100.00
100.00
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31

1,617 3,212

5,447 9,459

20
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28 100,000 ( 1,575 )
28 29 UFJ (
157.52 )
100,000
100,000
HSBC
(
HSBC
( )
28 ( 4,460.0
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( )
( 28
)
HSBC
2,175.000
HSBC Portfolio Selection Fund
HSBC
. . 64.103
HSBC Uni Folio
HSBC
88.856
HSBC Alternative Strategy Fund
HSBC UCITS
UCITS 226.188
HSBC UCITS AdvantEdge Fund
BFC
. 16.029
BFC Value Chain Fund
B . 1,889.82
Private equity funds
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27 11 30
UFJ 122.82
27 11 30
UFJ 1 122.82
27 11 30
UFJ 122.82
27 11 30
UFJ 1 122.82
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27 10 10

Tewksbury Investment Fund Ltd.

Tewksbury Investment Fund Ltd.

Stevens Capital Management LP

Winton Futures Fund Ltd.

Winton Futures Fund Ltd.

Winton Futures Fund Ltd. 100 1000
CFD
Winton Futures Fund Ltd.

Winton Capital Management Limited
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AHL (Cayman) SPC - Class Al Evolution USD Shares

AHL (Cayman) SPC

AHL (Cayman) SPC AHL

Class Al Evolution USD Shares

AHL
AHL
AHL
Man Investments Limited AHL
Two Sigma Absolute Return Marco Enhanced
Two Sigma Absolute Return Macro Enhanced Cayman Fund, Ltd.
ETF

Two Sigma Advisers, LLC

20/23



EDINETOOOO
O00oDOoO0oooooooo0oooooOo(EsLss)
OOoooooooooooooooooood

Two Sigma Compass Enhanced Cayman Fund Ltd

Two Sigma Compass Enhanced Cayman Fund Ltd

Two Sigma PICSTM Program

Two Sigma Investments, LLC

10

AHL (Cayman) SPC - Class Al Evolution USD Shares

AHL (Cayman) SPC

AHL (Cayman) SPC AHL

Class Al Evolution USD Shares
AHL

AHL

AHL

Man Investments Limited AHL
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Tewksbury Investments Fund Ltd.

Tewksbury Investment Fund Ltd.

Stevens Capital Management LP

Two Sigma Compass Enhanced Cayman Fund Ltd.

Two Sigma Compass Enhanced Cayman Fund Ltd

Two Sigma PICSTM Program

Two Sigma Investments, LLC

Winton Futures Fund Ltd.

Winton Futures Fund Ltd.

Winton Futures Fund Ltd. 100 1000
CFD
Winton Futures Fund Ltd.

Winton Capital Management Limited
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Two Sigma Investment Fund Ltd.

Two Sigma Absolute Return Macro Enhanced Cayman Fund, Ltd.

ETF

Two Sigma Advisers, LLC
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