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6,075, 97[L, 986 5,075,56p, 201
(
542,165| 499 376,544| 9509
(
387,908| 353 369, 396|460
7,006, 04F, 838 5,821,50B,620
2. 7,006, 04p, 838 5,821, 50B, 620
3
2,288,865,538 1,412,536, 990
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24 3 13 24 9 11
24 9 10 25 3 11

26 198
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(1) (1)

(2)
(2)
(3)
(3)

63,470,/022

63, 470,/022

324,184,688

324,184, 688
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24

9

10

0.6733 0. 7574
(6,733 (7,574
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(3)
1
(1)
(2)
Schroder Al ternajfive Sol ujtions
Commodity Fund J |[Disb5566,014. 42,918,p28(17
566, 0144. 22, 918,pP28.|17
(4,316, 7Pp8, 997)
Schroder I nternat|]i onal Sellection
Fund EURO LI QUI DI|TY | ASC3C. PO 6,880. 99
53.p0 6,880. 99
(859,060
4,317,5p8, 157
(4,317,5p8,157)
1.
2.
3.
1 100.{0% 100.{0%
1 100.{0% 0. 0%
2
3
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2012 9

3,382,445,610
34,557,896

3,417,003, 506

36,935,211
121,020, 986
21,010, 930

3,595,970, 633

176,162, 978
17,692, 764
2,945
4,226

3,789,833,546

33,833,311
6,351,420
3,583, 383
2,089,163
322,581
1,148,303

47,328,161

3,742,505, 385
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CAD
CAD
CAD
CHF
CHF
CHF
SGD
EUR
EUR
EUR
GBP
GBP
GBP
JPY
GBP
GBP

CAD
CAD
CAD
CHF
CHF
CHF
SGD
EUR
EUR
EUR
GBP
GBP
GBP
JPY
GBP
GBP
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3,742,505, 385

5,724,860
2,708,675

113,096
3,509, 453
520, 082
115,933
1,184,138
376,396
662, 269
Hedged 5,803
Hedged 1,160
Hedged 100
Hedged 961, 338
Hedged 382,071
Hedged 2,368,758
Hedged 15,356, 933
Hedged 1,325, 232
Hedged 670, 266
Hedged 1,937, 482
Hedged 158, 642
Hedged 45,727
Hedged 1,056, 838
Hedged 483,069
Hedged 346, 191
Hedged 179,084
136. 48
143.28
129. 64
163.19
159. 86
134.81
142. 35
163.05
85.88
Hedged 108. 17
Hedged 113. 30
Hedged 124. 38
Hedged 82. 27
Hedged 85. 16
Hedged 90.71
Hedged 9.26
Hedged 123.48
Hedged 130.25
Hedged 147.27
Hedged 116. 16
Hedged 121.91
Hedged 133.53
Hedged 12,037.90
Hedged 114. 29

Hedged 119.01
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2019 30

36,571,8780.98
2,349 HXBO Resources 18, 865, 746 .51
252, 6Rkabnge Resour ces 17, 706, 1320. 47

o

36,571,8780.98

40,801,0141.009
237,5G@09 d Bullion Securities40,801,0141.009

40,801,0141.09

77,372,8922.07

3,238,773,8885.54

150, 00000TOr easury 0% 04/ 10/ 20149, 997, 3754.01
200, 000U OTOr easury 0% 23/ 11/ 201®9, 966, 7715. 34
80, 000UB800reasury 0% 29/11/20%¥3®,985,0892. 14
230, 000Ux00TOr easury 0% 06/ 12/ 202429, 943, 1546. 14
220,000 0TOr easury 0% 13/ 12/ 202129, 937, 3485. 88
170, 000U00TOr easury 0% 20/ 12/ 201&®9, 952, 2604. 54
200, 000U OTOr easury 0% 03/01/ 20189, 934, 9335. 34
200, 000U OTOr easury 0% 10/01/ 20189, 933, 7655. 34
100, 000x00TOr easury 0% 17/01/20393,959,0562.67
200, 000U OTOr easury 0% 24/ 01/ 201189, 916, 6375. 34
315, 000UD0T0oreasury 0% 31/01/ 203134, 876, 2768. 41
250, 000U OTOr easury 0% 07/ 02/ 2020439, 874, 8226. 638
200, 000U OTOr easury 0% 14/ 02/ 201189, 896, 1175. 34
275,000 0T0r easury 0% 21/ 02/ 2020734, 860, 1357. 35
200, 000U OTOr easury 0% 28/ 02/ 201189, 884, 9445 . 34
250, 000U OTOr easury 0% 07/ 03/ 2021439, 855, 1336. 638
3,238,773,888.514

100,856, 7992. 69

585, 15P2DR Gol d Trust 100,856, 7992. 69

100,856, 7992. 69
3,417,003,504. 30

325,501,8798.70
3,742,505, 318560. 00
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2019 30
/ /
2012 9 30
/

CAD 804, 498SD 815, 20002 10 11 4,085
CHF 342,094, YBD 358, 5172071020 10 11 7,141,400
EUR 559,650, ¥BD 704, 3272081020 10 11 19,289,520
GBP 235,714, WD 374, 439,0700 10 11 7,498,614
JPY 7,233,821 U6DS8 92,2432002 10 11 952, 386
SGD 151,870, sS® 121, 8532011020 10 11 2,014,670
UuSbD 34, 300CAD 33,4812 10 11 203
UuSD 20, 487, 5OWF 19,1292662 10 11 40, 469
UuSbD 37,880, 6BDWR 29,1972662 10 11 128,574
UuSD 19,748, 9O@BP 12,1852652 10 11 4,075
UuSbD 18,600, 40RY 1,452, 43230,15%20210 11 (111, 737)
UuSD 8,839, 96@D 10,8712@8623 10 11 (27,048)
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1, 24B0r ent Crude

611Gasol ine RB
414Heating Oil

553LME COPPER
1, 01Bor ent Crude

Futwsbe125, 291, 5BH42.5614,282,816
3,45Crude Oil FuturWkSD 310, 153,432.85 6,820, 918

OB

RuSDur7e3, 749, 38& . 92 1,273,471

FutwSDe 54,363, 6038. 16 584,214
970LME ALUM HG FutWwSD 45,656,688, 108 5,462, 312

Fut

ubSeD 103, 922,585 224 9,774,275

FutwsDe107, 015, 28Q@1.7 6,471,920

864Crude Oil FuturWkeSD 83,609, 0722.22(3,930,992)
570FCOJ-A Future Usb 13,272,879.14 (3,513, 054)
910Gas Oil Future Uscm)3, 018, 66%79.5 6, 115, 835
386Gasoline RBOB FRuSDur4es, 691, 5562. 8 (354, 698)

2,01 I I Wheat Eur oE Ul t2W0r,e333, 29P60.5 7,609, 878
2,5680ybean Future USD175,101,815.69 25,965,539
1, 17B8rent Crude FutWwsSD>133,251,08D0. 973,083, 239)
1,040 coa Future USD 24,164,642, 541 2,490, 448
6186Cocoa Future (LG@BP 9,111,851 ,635 1,608, 165
125Coffee ' C' FutuwuSDb 8,672,3771. 71 (652, 064)

4,0938orn Future usb 164, 709, 652. 37(13,698, 351)
889Cotton No.2 FutWwSDe 31, 149,52@®. 72 765,574

2,83CGr ude Oil FuturWkSD274,229,432.66 11,630, 997)
472Gasoline RBOB FRwSDur5¢s, 575,812. 73 (1,438, 449)
1,351 d 100 OZ FutWwsSDe217, 446, N5779. 123,088, 163
839%Heating Oil FutWwsDbe111,204,112.12 (1,180, 504)
1, 102 an Hogs FuturWkeSD 31,589,948 . 74 985,174

1,098 ve Cattle FutWwsD 56,168,362.25 (1,290, 322)

2, 232ME ALUM HG FutWwsSDe116, 900, 23926.51, 758, 481

575. ME COPPER
728.ME LEAD Fu
382LME NI CKEL
781L ME ZI NC Fu
825Sil ver Futu
1,160 ybean Oil
83 7Wheat Futur
187Gas Oil Fut
3,4083UGAR NO. 11
1,348ocoa Futur
1, 43Clof fee ' C'
184Cotton No. 2
996Wheat Futur
817SUGAR NO. 11

Fut
tur
Fut
tur
re

usSeD 117, 785, 6 B7 263 994,968

eusb 37,357,502, 272 3,992,898
uusSehb 37,354, 748, 5605,184, 771
eUSD 37,359, P3®984. 7583, 345,609
Uusb 114, 789, 183%.75 28,533, 996

FutwSDe 35,244, 1910. 52 1,052,209

e (

aBsm 31, 307,948.75 5,300, 339

ure USDCE)8, 269, 8®B5. 25 (219, 682)
( WORSLID )7 8F w4tOwer, e5140. 2 (997, 792)

e (
Fut

L.gP 21,801, 277, 628 233,602
uuShb 92, 127,63Q. 75 2,175,494

Futwsbe 7,021,3300.73 (328,330)

e (

aBSID 46, 195, 05®8.86 (2,072, 259)

( WARSLED )1 9F, wt8wr,e4 1 40 . 2 (459, 350)

usb 121,020, 986
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/ — 2012 9 30
/
Cocoa Future USD 13,2520012 11 02 4,436, 829
Coffee 'C' Futur#®sSD 19, 425,2000102 11 09 2,368,801
Cotton NO.2 FutuU8D 19, 050,2000102 11 09 131,378
Cotton NO.2 FutuU8bD 22,550,2000102 11 09 522,908
Wheat Future (CBU¥)D 7,390,002 11 23 13,681, 296

SUGAR NO. 11 (WORUSDP FutdBe 608,2000103 2 15 (130, 282)
USD 21,010,930
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2012 12
20122 31
( 1)
1,157,870, 886
/ 741,792
1,158,612,678

oo !
o A~
o O
(el

1,167,988, 303

299,644

244,507

7,325,244

1,160,663, 059
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2012 12 31 1,160,663, 059

2012 12 31 Class A Dis -
Class A Dis EUR -

Class A Dis EUR Hedged -
Class A Dis EUR Duration

Hedged

Class A Dis GBP -
Class A Dis GBP Hedged -
Class A Dis HKD -
Class A Dis RMB Hedged -
Class A Dis SGD -
Class A Dis SGD Hedged -
Class A Dis USD -
Class A Dis USD Hedged -
Class B Dis -
Class B Dis EUR Hedged -
Class C Dis -
Class C Dis EUR Hedged -
Class C Dis GBP -
Class C Dis GBP Hedged -
Class C Dis JPY Hedged -
Class C Dis USD -
Class C Dis USD Hedged -
Class D Dis -
Class | Dis -
Class | Dis EUR Hedged -
Class | Dis GBP -
Class | Dis GBP Hedged -
Class J Dis JPY -
Class X Dis -
Class A1l Dis -
Class A1 Dis AUD Hedged -
Class Al Dis EUR -
Class A1 Dis EUR Hedged -
Class A1l Dis USD -
Class B1 Dis -
Class B1 Dis EUR Hedged -
Class A Acc 2,340,011
Class A Acc AUD Hedged -
Class A Acc CHF -
Class A Acc CHF Hedged -
Class A Acc EUR -
Class A Acc EUR Hedged -
Class A Acc EUR Duration _
Hedged

Class A Acc GBP -
Class A Acc GBP Hedged -
Class A Acc HKD -
Class A Acc SEK Hedged -
Class A Acc SGD -
Class A Acc SGD Hedged -
Class A Acc USD -
Class A Acc USD Hedged -
Class B Acc 1,324,379
Class B Acc EUR -
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Class B Acc EUR Hedged -
Class B Acc USD Hedged -
Class C Acc 3,827,827
Class C Acc AUD -
Class C Acc CHF -
Class C Acc CHF Hedged -
Class C Acc EUR -
Class C Acc EUR Hedged -
Class C Acc EUR Duration i
Hedged

Class C Acc GBP -
Class C Acc GBP Hedged -
Class C Acc USD -
Class C Acc USD Hedged -
Class D Acc -
Class D Acc EUR -
Class D Acc USD Hedged -
Class E Acc -
Class E Acc EUR -
Class E Acc EUR Hedged -
Class E Acc GBP Hedged -
Class E Acc USD -
Class | Acc 1,503, 754
Class | Acc AUD -
Class | Acc CHF -
Class | Acc CHF Hedged -
Class | Acc EUR -
Class | Acc EUR Hedged -
Class | Acc GBP -
Class | Acc GBP Hedged -
Class | Acc JPY 1,239
Class | Acc SGD Hedged -
Class | Acc USD -
Class | Acc USD Hedged -
Class J Acc JPY -
Class X Acc -
Class Al Acc 271,391
Class A1 Acc EUR -
Class A1 Acc EUR Hedged -
Class A1 Acc GBP Hedged -
Class A1 Acc PLN Hedged -
Class A1 Acc SGD Hedged -
Class A1 Acc USD -
Class A1 Acc USD Hedged -
Class Bl Acc -
Class B1 Acc EUR Hedged -
Class B1 Acc USD -
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2012 12 31 Class A Dis -
Class A Dis EUR -

Class A Dis EUR Hedged -
Class A Dis EUR Duration

Hedged

Class A Dis GBP -
Class A Dis GBP Hedged -
Class A Dis HKD -
Class A Dis RMB Hedged -
Class A Dis SGD -
Class A Dis SGD Hedged -
Class A Dis USD -
Class A Dis USD Hedged -
Class B Dis -
Class B Dis EUR Hedged -
Class C Dis -
Class C Dis EUR Hedged -
Class C Dis GBP -
Class C Dis GBP Hedged -
Class C Dis JPY Hedged -
Class C Dis USD -
Class C Dis USD Hedged -
Class D Dis -
Class | Dis -
Class | Dis EUR Hedged -
Class | Dis GBP -
Class | Dis GBP Hedged -
Class J Dis JPY -
Class X Dis -
Class Al Dis -
Class A1 Dis AUD Hedged -
Class Al Dis EUR -
Class A1 Dis EUR Hedged -
Class Al Dis USD -
Class B1 Dis -
Class B1 Dis EUR Hedged -
Class A Acc 122.56
Class A Acc AUD Hedged -
Class A Acc CHF -
Class A Acc CHF Hedged -
Class A Acc EUR -
Class A Acc EUR Hedged -
Class A Acc EUR Duration )
Hedged

Class A Acc GBP -
Class A Acc GBP Hedged -
Class A Acc HKD -
Class A Acc SEK Hedged -
Class A Acc SGD -
Class A Acc SGD Hedged -
Class A Acc USD -
Class A Acc USD Hedged -
Class B Acc 121.20
Class B Acc EUR -
Class B Acc EUR Hedged -
Class B Acc USD Hedged -
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Class C Acc 127.06
Class C Acc AUD -
Class C Acc CHF -
Class C Acc CHF Hedged -
Class C Acc EUR -
Class C Acc EUR Hedged -
Class C Acc EUR Duration )
Hedged

Class C Acc GBP -
Class C Acc GBP Hedged -
Class C Acc USD -
Class C Acc USD Hedged -
Class D Acc -
Class D Acc EUR -
Class D Acc USD Hedged -
Class E Acc -
Class E Acc EUR -
Class E Acc EUR Hedged -
Class E Acc GBP Hedged -
Class E Acc USD -
Class | Acc 129. 77
Class | Acc AUD -
Class | Acc CHF -
Class | Acc CHF Hedged -
Class | Acc EUR -
Class | Acc EUR Hedged -
Class | Acc GBP -
Class | Acc GBP Hedged -
Class | Acc JPY 729. 33
Class | Acc SGD Hedged -
Class | Acc USD -
Class | Acc USD Hedged -
Class J Acc JPY -
Class X Acc -
Class Al Acc 117. 40
Class A1 Acc EUR -
Class A1 Acc EUR Hedged -
Class A1 Acc GBP Hedged -
Class A1 Acc PLN Hedged -
Class A1 Acc SGD Hedged -
Class A1 Acc USD -
Class A1 Acc USD Hedged -
Class B1l Acc -
Class B1 Acc EUR Hedged -
Class B1 Acc USD -

NAV
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20122 31

39,661, 055 3.42
2,515 ,BONOP0O Pari bas EMTN FRN 162091202486 0.22
7, 120,BONDP0O Pari bas FRN 03/ 12/ 2D13826, 479 0.61
20, 000Co0848it Agricole/ London 2ODMDN 3ERBNO 1. 73

12/03/ 2013
10, 000s560D¢ét é Générale EMTN HRNOO1, 700 0. 86
14/ 01/2013

132,886,83811. 45

17, 500E080e Abwicklungsanst allt7, EMT/N OBRBN 1. 51
23/ 01/ 2014

40, 000E0B0e Abwicklungsanst al4to, DMDON OPRN 3. 45
28/ 03/ 2013

10, 000F™M8O0OWertmanagement EMTNOFRN6, 400 0. 86
02/ 02/ 2015

30, 000FM8OWert management EMTNBOFERNM9, 750 2.59
20/ 01/ 2014

10, 000Kpeditanstalt fuer Wi eder &dWf2hdb OEMTI8 6
FRN 04/ 03/ 2013

25, 000L@60d8deskreditbank Baden-2Wuy &r7t2t, &MDe 2g 1 8
Foerderbank EMTN 4.125% 15/ 04/ 2013

54,096,750 4.66

4, 000,IOD® Bank EMTN FRN 08/ 014200®, 300 0. 35

10, 000RAGBOGEbank Nederl and EMTNOFRN4,200 0. 86
08/ 10/ 2013

15, 000Rab6G6bank Nederl and EMTNSFERM9, 250 1. 30
13/ 01/ 2014

25, 000RG@bOBbank Nederl and Reg25FRN3, 000 2.15
14/ 01/ 2013

42,080,290 3.63

20, O00OEQDOOBGpean I nvest ment BarklD, DMTON 5PRN 1. 73
09/ 01/ 2015

22, 000Ea06pean I nvest ment BamrRk,BDMBN 7RPRN1. 90
15/ 01/ 2014

28,012,380 2.41

20, 000N6DHBea Bank RegS FRN 12/002/12QuU30 1. 72

8, 000,v0eOnska Handel sbanken EMTNOFRAN8O 0.69
14/01/ 2013

13,006,200 1.12

10,000CPpB0HIit Suisse/London EMMDON OPRN 650 0. 86
07/ 01/ 2013

3,000,WB / London EMTN FRN 17306020330 0.26

40,675,759 3.50

15, 425Bav®6l ays Bank EMTN FRN 157/6061/,Z®134 1. 35

17,800Ba®6l ays Bank EMTN FRN 1Z8/8Q10/, 5023 1. 53

5,000,00000yds TSB Bank EMTN FR®N, 003,100 0.43
18/ 01/ 2013

2, 200 ,R0o0y0a I Bank of Scotl and EMIMNS FRN4 0.19

18/ 05/ 20183

6,605,478 0.57
6, 600,J0POMor gan Chase & Co. EM@N6EFERN478 O
26/ 09/ 2013
357,024, 75030.76
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18,994,383 1.64
, 0O0ONOHOBea Bank 0% 13/03/ 201183 994, 383 1.

176,958, 18615. 25

, 0O0O0OABOBOAmMro Bank 0% 02/ 07/2240,19374, 761 2. 15
, 000BOPOParibas 0% 25/ 03/ 202133 983, 425 2.07
, 000BOPOParibas 0.27% 23/ 041/82001030, 000 1.55
,o0o00BPCE O0.33% 05/03/ 2013 62,000,000 5. 34
,000560D¢été Générale 0. 26 % 4085 /00040/,2000103 4. 14

4,997,898 0.43
000 ,BEr0s0t e Abwicklungsanstal 4, 9%7, 898 0.43

12/ 04/ 2013

34,920,577 3.01
000,ABOND Amro Bank 0% 18/ 11/ 20935, 121 0.69
, 000 ABDNOAMro Bank 0% 09/ 12/1270,19345, 456 1. 55
000,Ra0bbo bank Nederl and 0.33%, 2a0100Q@Q0D3 77

55,900,284 4.81
,000pB8BOBank 0% 14/10/ 2013 23,958,146 2.06
,o000p8BOBank 0% 22/11/2013 21,961,347 1.89
, 000NBPBea Bank 0% 27/11/2023980, 791 0. 86

109,842,562 9. 46
,000swedbank 0% 28/ 02/2013 39,986, 481 3. 45
,000sRkRAAdinavi ska Enskil da 3B@anBkdeln 70298 3. 44

16/ 12/ 2013

,000s508f0AAska Handel sbanken 0%, 9240622003 85
,000sw¥edbank 0% 01/10/2013 19,969,726 1.72

6,026,370 0.52
000,@r0e0di t Suisse/ London EMBNOERKRN37O0 0.52

17/ 06/2013

393,947,66833.94

, 000LD69YPds TSB Bank 0% 27/ 0430/,2008153 490 3.53

, 000NBODonwi de Building Soclilet9y950%W 44 1.03
14/ 03/ 2013

, 000ABbbBbey National Treasur yl 7Se9r8vi,c3e0s0 A% 5 5
21/ 03/ 2013

, 000ABBBY National Treasur y4d 0Se0rOvoi,c0e0s0 @B.. AD%
07/ 01/ 2013

,000Ba0OOl ays Bank 0% 13/ 12/120010300, 000 0. 86
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