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27,327, 4B6, 445 18. 85
25,916,611, 310 17.87
14, 700, 8Pp6, 546 10. 14
9,215, 294,650 6. 3P
9,166, 201, 899 6. 3P
4,921,769, 933 3.3P
4,662,360, 363 3.2p
4,363,393, 968 3.0
4,352,884, 493 3.0p
4,305,786, 446 2.9V
3,448, 230, 477 2.3B
3,306,557, 550 2.28
3,193,547, 607 2.20
2,771,090, 597 1.91
2,696, 525,970 1.86p
2,298, 746, 566 1.5P
2,172,837, 273 1.50p0
1,516, 202, 496 1.0p
1,045, 278, 138 0. 7p

969, 3827, 915 0.6

493,441, 186 0. 34

290, 680, 042 0.2p
133,135, 126,870 91. 82
3,009, 730, 092 2.08B

717,519, 717 0.4P

509,134, 361 0. 3p

249,103, 381 0. 1y
4,485,468, 551 3.0P
137,620, 595,421 94. 91
7,376,830, 803 5.0P
144,997, 406, 224 100.pO
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CSG GUERNSEY 2041/ /2343,040,9(20F5 047, 9p® 4985448, 2BD., 37
RABOBANK 2049/ 11 /3D9 500,9(70@8 966, OPD67|AN236, 4p2., B3 2
NI PPON LI|FE | N|IS 2042/ 110 /3108 656,9(10@9 807, 8PB6 6[@BR 953, 8p7., @D 2
STANDARD |LI FE 2042/ 12/18,84019D02,1865, 7TMH03|2B834, 0p1L., 2% 3
DNB NORBANK ASKA 2049/ |/ 28, 0361390D,7506, 4639|5771, 0pD., 3D 7
MI TSUI SUYMI T OMO on
I NSURANCE 2072/ /JZEB,SQO,QQO(FZZ 356, 6D B83IBB751, 7p¥., 90 4
SOMPO JAPAN | NS 2073/ /289,610,9070(#27, 885, 9pB2 . 12726, 3p4., 4850
PRUDENTI AL FI N 2043/ /]23,790,9010&24 616, OPHg BB 724, 7L, 20
LLOYDS TS§B BANK P5025/ /225,7601D$).Z),7727,62[85,855(2655,8817.6138
100BARCLAYS |[BK PL[C D018/ |/ 2%, 7601 DD02,7009, 8 20195¥530, 2pB., 2D 2
] SOCI ETE gENERALE 2049/ 12/2141, 380,805 041, 9pH,03|A®442, 71, &9
2IBNP PARI BAS 2049/ /294,600,8CBO¢25 119, 3p24 0@3% 332, 7pK®., 411
13VTB BANK 75018/ /291,820,9@0&2 049, SUD52|55303, 0BT ., B2 7
14 DANSKE BANK 2021/ |/ 2%, 2351 3D(0D,1009, 6 5,06|B9298, ThH., 3B 6
5 ROYAL BK |[SCOTLI|ND P5022/ 1)2/2135 480 ,800@®7 051, 4pD5 8B 234, 8pR, 3405
6l BPCE b2D049/ 1J0/162 5901 @D(QD2724, OB 47|38228, 5pR., 3489
71 MUNI CH RH 2042/ |/ 264, 9001 DDGB8749, OPPA97|BB224, 9B, B35 3
18 COMMERZBANK AG b20021/ |/ 16, 700139022090, OpPLB68|2D138, 4PpB., 475
19UBS AG JHRSEY 2022/ |/ 2D,180.,8R007 658, 1LRD56|DB137, TRHU, 463
20 NATI ONWI DE BL D|G b20020/ |/ 25, 0301 D9029717, 8AB8,96|ZR100, OBR., 49
21 PRUDENTI AL PLC b0049/ |/ 22,820,8B00R3 024, 7B%Q 89058, 1pD., 427
22JSTANDARD |[CHART 2049/ |/ 29,000, 780®3 496, 6 P2 .7TRU 964, 111, RB5
23CLOVERI E |PLC 2042/ |/ 12,9401 D0®06,7509, 7/15,16|B¥958, 7pB., 350
24 GE CAP THRUST | 2067/ 11/1185 880 ,800®5 539, 7TI®39|A3}953, OB, 2B 1
251 TAU UNI BIANCO pb0022/ |/ 2D, 10086002 728, 9LD7 .7@A 951, 6B, 350
26/l GEN ELEC |[CAP C|RP 2067/ /]154,92011)8).18,3765,541.5,07282944,41:5.:54{8
27 ROYAL BK [SCOTL|ND B21018/ /14,240,9030T14371,83[@,53&41.923,931).325
28 BANCO BRASL (CJ) 75023/ /Jl%,SQO,S(BO(hLZ 633, 21B6.7@AB 893, 90T, BB 6
29 ABN AMRO [BANK NV 620021/ |/ 2B, 2401 ®00B,1420, 7[16,22|PE892, 0pD., 2AO0
300 BANK OF AMER CRP D200 18/ /]1]9,620,901()Ti5 851, 2pPp8B6 218887, 1B2., A 2
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25 126, 835,[3531@31 504, 6900. 009983377 0.9843
163, 218,/[3661%2 091, 69®. 0100p6240 0.9924
216, 985,/329223392,583. 010049820 0.9908
261, 443,]47128%0779, 71®. 0102B7619 1.0143
304, 263,/]9632B4997,3803. 01013943 0.9981
319,536,/]283300503, 08®. 0096pP9364 0.9963
25 28
98.59
25 60, 404,pPp15. 44504, 0140.0100pp2264 0.9151
24 12 41,505,pP46. 831781}, 958®.0101p05151 0.9217
25 52,078,p63. 689745, 399. 0099y 7553 0.9092

60, 404,pPp15. 44504, 0140.0100pp2264 0.9151

71, 706,pP08. 6533, 870@®. 0100p0435 0.91412

84,556,0116. 20704}, 75®.0102B8274 0.9329

89, 199,[08. 85127}, 87D.01000915 0. 9477

84, 174,Pp24. 54670, 019.0096p6722 0.8790
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87,634,864, 048
12,237,954, 748

99,872,818, 796

1,046,311, 915
2,202,266, 526
8,665,475
3,788,665, 799
2,714,519, 929
7,169, 944

109,640, 418, 384

(125,630, 076)
(1,355,927, 246
(562,273,583)
(2,166,850, 108
(1,506, 578)

(4,212,187,591

105,428, 230, 793
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6,014,979, 912
631, 024. 2922
44,979.1503

1,711,307.8720

1,884.7980

5,090,581. 2188
16,214,431, 752
217,293.1714

12,654
11,601
10,714
12,381

10, 798
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1,666,526
2,861,603, 7638
26,066, 619

2,889,336, 913

(75,243, 183)
(1,514,972)
(1,019, 523)
(2,851, 321)
(17,967, 573)
(267,079, 084)
(12,355, 795)
(1,814,691)
(5,124,773)

(384,970, 915)
2,504,365, 998

1,532,791,961
(5,600, 389,501
(4,067,597,540

10,017,964, 507
1,066,657, 018
100,227, 882

11,184,849, 407
9,621,617, 865
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28,859,351, 388

2,504,365, 998
1,532,791, 961
(5,600, 389,501)

10,017,964, 507
1,066,657, 004
100,227, 896

38,480,969, 253

5,790,467, 075
5,759,000, 000
786, 000, 000
9,753,100, 000
21,202,000
46, 337,600,000
14,508,882, 333
2,813,400, 000

(367,473,581)
(5,614,600, 000)
(733,400, 000)
(3,091,000, 000)
(32,100, 000)
(2,095,700, 000)
(309,679, 739)
(387,000, 000)
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(41,215, 783)
(1,264,219, 734
(104,115, 563)
(2,864,288, 406
(437, 863)
(1,800,969, 656
(56,200, 443)
(59,989, 100)
66, 947,261,540

105,428, 230, 793
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Rogge

20111

2013 28
2012 29

6,398,962, 756 -
(383,982, 844) -
6,014,979, 912 -

571, 315.5590 -
540, 747. 67504, 574.2500
(481,038.94(18)258.6910)
631,024.29221, 315.5590

41,129.0178 -

72,373.10244,112. 4732
(68,522. 969€&), 983. 4554)
44,979.15081,129.0178

1,042,977.6022 -
993,340. 774049, 367.3786
(325,010.5048)389. 7764)
1,711,307.B7@402, 977.6022

3,147.0000 -
1,815.56063, 147.0000
(3,077.7626) -

1,884.79803,147.0000
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20111
2013 28
2012 29

984,399.6942 -
4,305,877.3989, 330.0695
(199,695. 787@0930.3753)
5,090,581. 29848, 399. 6942

16,552, 393,592 -
(337,961, 840) -
16,214,431, 752 -

19,846. 6066 -
231,543. 684®, 846.6066
(34,097.1192) -
217,293.171®,846.6066
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Rogge

20111

2013 28
2012 29

1 -
5,705,230, 6514 -

12,654 11, 284
7,984,872, 62246, 737, 207

11,601 11,291
521, 795,42464,372, 046

10, 714 11,015
18,335,668146388, 206, 101

12,381 10, 452
23,335,09432,893, 059

10, 798 10, 374
54,967,23519%4211, 905,504

15,058,527, 119 -

13,031 10, 845
2,831,565, 6235, 237,471
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Rogge
2012 12 13

2012 12 13
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Rogge
100 3.00
100
Rogge
10,000

Rogge

2012

2013
Rogge

2010 10 10
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2013 28

2012
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2013 28
0.976801

1.977100
6.221300
0.658783
0. 764906
9,663.500000
92.260000

8.972700

2009

12
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Rogage Rogage
38, 735. 13 21,566, 388
12,907. 12 1,280,440
38,459.10 3,613,414
129,070.70 15,186, 030
180,612.51 81,340, 441
15,535. 27 1,198,570
2,556.009 1,444,793
417,875. 92 125,630, 076
Rogge
0.70
0.42
Rogge
0.0388
0.4782
2012 12 12
0.517
0.797
0.01

10,000
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Rogge
0.50
Rogge
0. 593
Rogge
0.05
Rogge
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02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

02/

19/®30/1135/

21/®30/1135/

22 /0230/1135/

07/®4L0/1136 /
07/®4L0/1136 /
07/®40/1136 /
06/®4Q0/1137 /
06/®4L0/1137 /
06 /0240/1137/
06/®40/1137 /
06 /®40/1137 /
06 /®40/1137 /
06/®40/1137/
06/®40/1137 /
06 /®40/1137 /

06/®4Q0/1137/

06 /®40/1137 /

382,000.

213,000.

679,000.

485,800.

169, 489.

117,089.

28,970, 644.

620,504.

797, 436.

807, 053.

12,078, 008.

704,634.6897, 706. '51927J.P97

1,117,73B12R17,239. 4068B.76

1,862,03015857,353488B)76.76
JP
3,059,32548B0%,776.54,976.54

52,282,339,%5099H,0201.8,7601. 97

28,175,457, 209000526 .%3,7026" 37
N. A.
15,872,0d92,095. 42, 605. 91
10,953, 1488, 760.0918, 671. 42 AG
39,179, 66373889, 012,32 B®,)6UBEG 8
8,760, 63389470,572965058. 26
839,179.4811,521.8m)657°7¢ PLC
AG
9,073, 1088,6597,87@762P27. 63
d -
1,263, 1201,1224, 7413%4,6378.66
5,757, 48095 6%82, 750717 Y 3WB&MT
N. A.
18,902, 14B8 0528, 9327 %5,6210. 49
AG

117,089.6HB13,414. 81675.15
% §
6,611, 370694904, 8320%4H32.05

2,914,103.66
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02/ 19/®L/1136/ 2013 40, 000.00 6,355.56(6,377.57122.JOP1)

02/19/0240/1136/2013 883,246, 000.00 90,505.7(991,145.32)’539.‘153)

02/13/®@/11B5/ 2013 2,180, 000.00 4,301,1402.,(1071,443(8055'}?00)
02/ 07/®0/1135/ 2013 85,288,300.00168, 401, 788, 68, 11(027/06, 189.24)
02/ 07/®0/1135/ 2013 36,552,100.00 72,117,29335.,31(]08,62(41.4535,495.45)
02/ 27/®@0/11B36/ 2013 10,726, 000.00 21,291,l]lC().,07037,76Y18323J2P.87)
02/ 06/®0/1137/ 2013 4,646,580.15 3,435,904.,493,620189,959.76) N.A.
02/ 06/®40/1137/ 2013 4,305,682.24 3,183,78]4.,&&33,882184,7%%.(:40)
02/ 06/®40/1137/ 2013 11,109,266.95 8,214,3310,.2643, 04(73.6066, 219.89) AG
02/ 06/®0/1137/ 2013 7,686,871.59 5,683,937.,3#B83,6912%83, 179.88)
02/06/0240/1137/2013 6,611,370.99 4,883,56&3.,8286,931281,4&9'.'312)
02/ 06/®40/1137/ 2013 1,344,196. 36 858'903'11803’425('4006’77P1L'(,30)
02/ 06/®40/1137/ 2013 138,503.53 88,486.5234,282.88,221.17)
02/ 06/®0/1137/ 2013 8,760,633.91 5,596, 9538.,00®3,636268, 997.29)
02/ 06/®40/1137/ 2013 2,005,832.45 1,281,614., D64, 912(.6005, 920. 40)
02/ 06/®40/1137/ 2013 16,865,970 180,101.6582,871.(620,)770UBBE)
02/ 06/®0/1137/ 2013 12,968, 938 138,503.6B40,617.(520,)113.097)
02/ 05/®40/1137/ 2013 921,442.88 586,789.390,479.(7360,96P3L.012)

02/ 26/®L0/1B6/ 2013 1,756,967, 000.00 180,275.(@7D81,307.(712,)032.02)

(1,989,503.46)

2013 28 2,914,103.66
1,989,503. 46

45/170
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02/ 19/®L/1137/ 20
02/ 19/®x/1131/ 20
02/ 19/®x/1131/ 20
02/ 19/®x/1131/ 20

02/ 19/®x/1131/ 20

02/ 19/0230/1131/20

02/ 19/0230/1131/20

02/ 21/®4L/1137/ 20
02/ 21/®0/1137/ 20
02/ 21/®L0/1137/ 20
02/ 21/0230/1131/ 20
02/ 21/®/11831/ 20

02/21/0230/1131/20

02/21/02013

02/ 22/®4L0/1137/ 20

02/ 22/®LO/11837/ 20
02/22/02013

02/22/02013
02/22/®@/11B1/ 20

02/ 22/®/1131/ 20

02/ 13/®x/1131/ 20
02/ 13/®x/1131/ 20
02/ 07/®L0/1137/ 20
02/ 07/®x0/1131/ 20
02/ 07/®30/1131/ 20
02/ 27/®0/1137/ 20

02/ 27/®L0/1137/ 20

021 271@P131) 20
02/ 27/@0/1BL/ 20

02/27/0240/11/20

02/27/0240/1131/20

02/06/0240/17/20

02/ 06/®4L0/1137/ 20

02/06/0240/1137/20

4,640,517.10

458, 000.00

11,111,000.00

198, 000.00

2,094,000.00

97,000.00

899,000.00

1,659,619. 49

4,134,375. 48

2,253,185.56

258, 000. 00

2,140, 000.00
6,901,000.00
652,000.00

4,597,262.06
7,284,359.009
434,000.00

2,143,000.00
11,788, 000.00

1,039,000.00

946, 000. 00

5,438,000.00

5,624,704.091

762,000.00

2,457,000.00

155,881,501

705, 413, 943

53,639,921

5,959,991

5,979,340

250,304,356

63,929,200. 25

2,063,254.67

2,835,159. 093

582,737,099%29, 740,52,9997, 463
42,976, 2642, 252, 06724, 190
1,038,64(/13®585, 0271 3%,160)9, 785
9,450, 8049, 226, 2942P4,510
99,949, 4197, 575, 04,6374, 364
9,357,0009, 153,15203, 852

9,388,55(19,228,888p9, 663

154,671,@3P%23,064, 194607, 198 AG

509,314,1898, 689,507,9924, 551 AG
215, 486,09551, 933, 89553 265 FPLC
23,996, 7633, 801, 371995, 374
198,950, 4BB7, 422, 295R8, 196
644,848, 06%6, 640, B6@P7, 310
62,012, 981,524, 31088, 676
429,018, 7953, 998, 520R0, 273
1,037,9811,1aD9, 5251 8,685, 142
40,531, 2@90, 037, 97893, 251
199,973,0b87, 699, @527 4, 016
1,098, 7901,1B%7, 4831 11,6806, 967
99,632, 93848, 042, 517,4590, 357
88,531, 3Q%7, 271, 7124259, 602

507,060, 85@1, 674, 6303)36,‘1544

A
526, 172,0258, 758, 02414, 004 G
71,060, 4020, 297, 097793, 384

I
230,007,(1226, 666, B23%0,520
AG
1,700,000.1G6, 788, 4306, 926
AG

7,700,0007D®, 159, 34,6745, 403
573,653. 58, 985, 55845, 633
63,739.246,998,39538, 404
128,979.59,986,415 7,075
5,399,28023®, 600, 525696, 170

5,986, 87@3572%6, 0939®,8790, 344

AG

192,573,4590, 290, 25282, 606

266, 638,0261, 482, SOQ)SGPAIl_%G
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2/

2/

2/

2/

2/

2/

2/
2/

2/

2/

2/

2/
2/

2/

2/

2/

2/

2/

2/

2/

2/
2/

2/
2/

2/

2/

2/

2/
2/

2/

06/ @D/ / 6,400,000.00 599, 069,4%80, 262, 81807, 130 AG
06/ @0/1137 / 43,961,232.20 5,561, 46657362, 618567803, .69
06/ @O/L137 / 10,765,659.78 1,357, 10413598, 55750,29471 38 PLC
06/ @O/ / 48,493,384.50 6,135,04850049, 28@85B1TH1, 796
06/ @D/ / 1,639,098.92 207,364,@D%7, 708, 99555, 814

PLC
067 2L 837 31,115,341.66 3,936, 48834853, 1418808%1, 880 AG
06/ @O/L137 / 45,732,694.40 5,791,86@258%56,29Q@7865)71, 880 AG
06/ 2L 37 21,984,564.96 2,781,25(72.168%1, 78426858y UB&SS
06/ @D/ / 31,006,966.78 3,922,5563,1B460, 0648293885, 792
06/ @O/1137 / 25,517,924.16 3,755, 98638501, 51384382, 429 AG
06/ @O/L137 / 8,525,025, 26 1,248, 06Q1 2B%3, 17058,0891, 426 AG
06/ @D/ / 740,000.00 108,341, @103, 571, 81dyo0)29%2
067 @2L1 837 13,261,482.23 1,943,60Q1 8856, 089§M,2892, 914
06/RL1 37 6,451, 402.50 944,499, BDG2, 944,515,595 4 HHD
06/ @0/1137 / 2,218,498 63 324,796,1350, 503, 122,1292, 895 PLC
06/ @D/ / 20,764,968.57 3,040, 10423566, 289 3B58)L9, 202
06/?P 37/ 2013 3,425,619.51 499,733,02879, 453, 08,1380  2FF PLC
06/@O/11B7/ 2013 7,067,050, 62 678,526, 86@4, 723,188,0903, 049
06/ @D/ / 588,598.08 56,512, 9185, 363, 2190049, 623
06/ @O/1137 / 960,294.70 92,258, 5680, 324, 911,8933, 635 AG
06/ @O/113T7 / 37,136,696.74 3,552, 65339843, 06254a,8891 783 L€
06/@D/1131 / 353,000.00 33,029, 70%2, 565, 45864, 261
06/@D/1131 / 2,065,000.00 193,635, 0590, 503, 381B1. 763
06720181, 150, 000.00 7,033,81(36, 989, 61644, 197
06/ @D/1131 / 4,100,000.00 192,257, 6891, 049, 31208, 030
06/ @131 73,000.00 7,044,5086,888, 45856, 050
06/ 2131 671,000.00 7,058, 6136, 888, 3040, 310
05/ @0/1137 / 4,932, 144.44 460,858, 3054, 884, B1BYV 4, 089
26/ @O/ / 248,523,931 2,700,00020®, 016, 91492, 983
26/ @O/ / 1,663,203.209 159,460,0L86, 440, 30ppo '§§& PLC

26 /0240/1131 /

26/ @®3/1131/

101,029, 450

149,424,619

1,078,

1,629,

47/170
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o o

1/

2/

1/

1/
1/

1/

1/

1/

1/

1/

1/

1/

1/

1/

2/

2/

2/

2/

2/

2/

1/

1/

1/

1/

1/

1/

1/

1/

2/

2/

2/

24/@D/1B1/
01/@/1131/
28/@D/1B1/
28/@D/1BL/
2813
28129153
28/@DABL/
28/@DABL/
25/@DABL/
25/ @DABL/
25/@DNBL/
25/@DABL/
25/@DABLI
25/ @DABL/
25/@DABL/
25/@DABL/
25/@DABLI

25/ @3d/1B1/

25/ @3/1B1/
25/ @D/1BL/
29/ @3/1B1/
29/ @3/1B1/
23/@3/AB1/
23/@3/AB1/
23/@3/AB1/
23/ @/1B1/
23/@3d/1B1/
23/@3d/1B1/
15/@3d/1B1/
15/@d/1B1/

08/@H/1B7/

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

201

129,779,248
46, 234,300.00
156, 798,970

1,018,863

970, 055

53,353,037

847,173
1,047,924
225,966, 428
1,435,759
1,388,431
115,

158,130

138,703
1,495,640
1,129,000.00
3,934,000.00
104,000.00

2,067,000.00
51, 000.00

470,000.00

92,205,174
63,458,048
27,041, 282

7,700,477
7,563,324
55,

902, 828

12,182,985
7,964,413

1,419,000.00

2,527,000.00

1,069,460. 49

1,474,124139, 101,994,6322,‘]5)98

4,291, 91848245, 271267,26147, 120

1, 781,0331685,062,632263J,P662

11,572.94,092,05373,190

24,178.80,126,670156, 615

1,329,834600966,884613, 827

7,739.56 933,525

86, 352

108,206.4D,110,81762, 893

2,566,6852485, 198,1%?232J,P309

16,308.364,538,897103, 138

34,606.90,612,593224, 162

2,870,33713®, 750, 385592, 235

1,267.16 152,841 14,138

154,436.5D,585,40389, 763

105,971,854, 154, 0a98B17, 759
370,315,(2336)2,924,903})0,‘1584
4,947,8604,846, 13401, 726

199,168, 04®5, 047, 861R1, 779

4,914,18B84,812,48401, 699
4,956, 4364,824,89481,544
1,047,331.982828,788623,564
1,581,703.780 703, 3126, 245, 277
307,153. @B, 983,724942 512
87,467.48,253, 641553, 164
188,517.2®, 784, 4119, 221, 095

1,393,388.6%0928,3D98025, 490

111,300.6@8,424,786241,801

822,388.0®,442,411477,998
132,485,8D0%0, 907, 8385)Y8, 220
233,916,(82.3)3,124,3692,259

102,531,0260,593,00BB8UBBS
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02/08/@DABL/ 2013 556, 000. 00 51,879, 9241, 292, 89587, 026
02/08/@D/ABL/ 2013 44,000.00 4,116, 6484, 059, 15057, 498
02/08/®@D/ABL/ 2013 44,000.00 4,105, 6054, 059, 15046, 455
02/08/®@D/ABL/ 2013 44,000.00 4,138,4584, 059, 15079, 308
02/08/®D/AB1/ 2013 4,752,000.00 440,006, 6908, 388, 198182497
02/ 14/®@DAB7/ 2013 9,789, 750. 30 912,008, 292, 893, 85314, 391 AG
02/ 14/@DABL/ 2013 415,000.00 38,706, 0258, 285, 16420, 862
02/ 14/@DABL/ 2013 310, 000. 00 29,100, 0628, 598, 55%01, 508
02/ 14/@DABL/ 2013 310, 000.00 28,900, 1028, 598, 55%01, 545
02/ 14/@DABL/ 2013 310, 000. 00 28,912, 9358, 598, 55%)4, 3709
02/14/®DAB1/ 2013 3,188,000.00 298,004,67%4, 103, 869p0, 813
02/20/@DAB7/ 2013 7,322,540, 31 685,060, 0@A5, 346, 81014, 184 AG
02/20/®@D/ABL/ 2013 35,000.00 3,284,003, 228, 86955, 132
02/ 20/@DABL/ 2013 35,000.00 3,261,7003,228, 86932, 831
02/ 20/@DABL/ 2013 35,000.00 3,274,7843,228, 86945, 915
02/20/@DABL/ 2013 5,100.00 475,770 (470,492)5,278
02/20/®DABLI/ 2013 4,711, 000.00 439,209, 346D4, 605, 808P3, 557
02/20/@DABL/ 2013 739,000.00 71,629, 3069, 733, 8142895, 535
017317202831, 2013 1,576,100.00 145,720,1D85, 400, 5869, 512
01/ 3112928172013 144,290,567 3,145, 1071466, 553, 927,0263, 403
01/31/@DABL/ 2013 1,080, 658,559 23,555, 160.000, 610182851, 668
01/31/@D/ABL/ 2013 16,334,239, 653 356, 038, 167 .50D, 463565225, 800
01/31/0230/1131/2013 145,720, 107 14,264, 02Q@.4562 430, 537610, 429
02/12/@DABL/ 2013 1,505, 000. 00 141, 774,0138, 841, 27882633
02/ 121 2P2831 2013 1,740,000.00 81,858, 3081, 079, 557178, 762
02/ 12/ 2P281, 2013 1,660,000.00 158,022,6BB6, 641, G48B0, 990
02/0472P2831 /2013 2,159,000.00 200,052,899, 175, 187y, 833
02/ 0472P2831, 2013 41,000.00 3,951, 6403, 868, 86092, 780
02/ 0412D181, 2013 381,000.00 3,961,41@3, 911, 24250, 171
02/ 28/@DAB7T/ 2013 257,602,810 2,754,938299, 128, 3124525, 514

PLC

02/28/0219/12].37/2013 1,160, 759, 882 12,600,0(10.1(5(2,078,19,33019,HéE§

2,714,519,929
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02/ 19/@H/1B7/

02/ 19/@H/1B7/

02/ 19/0230/1131/

02/ 19/0230/1131/

02/ 19/030 13/

02/ 19/0230/1131/

02/ 19/0230/1131/

02/ 21/@H/1B7/
02/ 21/@H/1B7/
02/ 21/@®3/1131/

02/ 21/0230/1131/

02/ 21/0230/1131/

02/ 22/@H8/1B7/

02/ 22/0230/1131/

02/ 22/0230/1131/

02/ 22/0230/1131/

02/ 13/®@3/1131/
02/ 07/@/AB1/

02/ 27/®0/1137 /

02/ 27/0219/1137/
02/ 27/0240/1131/
02/ 27/0240/1131/
02/ 27/®0/1131/
02/ 27/0240/1131/
02/ 27 /024013 /
02/ 27/040 113/
02/ 27 /040 13/

02

~

06 /040 1137 /

02/ 06 /040 1137/

02/ 06 /040 1137/

02/ 06 /040 1137 /

02

-~

06 /040 1137 /

168, 451, 381

582,737,985

42,976,251

9,450,804

9,357,009

9,388,551

99,949, 4009

519, 264, 368

215,486, 9514

23,996, 753
198, 950, 488

62,012,986

606, 109, 400

40,531,230

199,973,068

99,632,930

88,531,326

71,060, 491

5,091,641. 47

1,123,120. 42

585, 000.00

65,000.00

65,000.00

65,000.00

2,721,000.00

9,254,000.00

5,967,940

3,755,985, 835

266,638,923

963,550, 825

3,040,104, 341

6, 135,047,951

1,800,0001®®, 011, 226440, 105)

6,200, 0005DD, 816,(61106, 921, 369)

444,022.
101, 056.
100, 053.
100, 390.

ua, 899, 0(116,
59, 322,8061
5%, 230, 28¢21

8%, 261, 3971

1,068, 749.9B4 595, 7(41,

5,570, 0005D®, 712, 630

2,300,0002DD, 125, $389

251,972.

B, 776, 76(92

4,232,92019D, 243,249

667, 595.

&4, 587, 9914

6,500, 000599, 485, 162

421,901.

B®, 811, 69(87

077,235)
27,998)
26,727)
27,154)
353,668)
551 670'8)
3611 9%8%) PLC
19,984)

707,239)

24,995)
624;238)
19,532)

4,230,067190, 110, 829862,729)

1,068, 793983599, 8(217, 033, 103)

915, 894.

739,267.

BH, 426, 0423,

D, 759, 0(816,

105, 283)
301 4%0'5)

AG

608, 820, 8054, 155,(258,2934, 467)

155,881, 6DR7, 193,(0124311, 522)

53,639, 9233, 955, 96816, 048)

5,959, 99015, 995, 10885, 117)

5,967, 9405, 995, 108p7, 168)

5,979, 3405, 995, 10815, 768)

250, 304, 35B0, 964, 426860, 070)

848,536,2833, 518,(84,1982, 578)

577,297.

59, 898, 687(69, 253)

38,912, 282 .6%D, 073(,%54,891%6787)

2,762,39828%, 830, 086808PL8(§7)

10,289, 2348480 960,(51443, 590, 282)

32,498, 827 .90r, 318(,4%5,0785, 791)

65, 583, 9®8.0®B, 704(,867,3343, 378)
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02/06/040U% /2013 3,552,653,966 38,114, 505.54%, 243(,31m,94106°287)PLC
02/ 06/040 1%/ 201 3 172,194,950 1,838, 766188, 586, 626 608U BEGH)
02/06/0401U% /2013 5,380, 753,943 57,456, 668.298, 136(,0M46617°8§7)PLC
02/06/040U% /2013 1,357,104,353 14,559, 6349322, 813(,154,02906°8F3)PLC
02/ 06/040UF/ 201 3 499,733,287 5,361,3684%8, 470, 9502627 3%G) PLC
02/06/0401F /2013 3,936, 483,487 42,081, 185884, 082(254,440% .243)
02/06/040U% /2013 3,922,555, 154 41,932, 281 .85F, 349(,5953,5208; 519)
02/06/040U% /2013 2,781,257,112 29,731, 729748, 114(,2%,314 UB&BI)

02/ 06/040U% /2013 8,546,860,563 91,262, 885445 ,0371820282%2,747)

02/ 06/040 1%/ 201 3 207,364,404 2,216, 733204, 446, Q@1918, 403) PLC
02/06/0401% /2013 1,248,062,218 13,341, 835.28, 497(,127/5,2564, 966) AG
02/ 06/040 1%/ 201 3 108,341,409 1,158, 17410®, 816, 635524 774)

02/ 06/040 1%/ 201 3 678,526,874 7,253,479668, 977, 429549, °4%45)

02/ 06/040UF/ 201 3 56,512,913 604,125. 3, 717, 56(2795, 351)
02/06/0401% /2013 5,561,465, 738 59,452, 261 4BB, 194(, 88,5270, 303)

02/ 06/040 1%/ 201 3 944,499,294 10,096, 73®.323 206 (6109, 29 UBES5)

02/ 06/040 1%/ 201 3 336,532,707 3,593,5693DD, 429, 450103, 277) PLC
02/ 06/040UF/ 201 3 92,258,553 986,247. @D, 960, 1(215, 298, 428) AG
02/ 06/040UF/ 201 3 324,796,116 3,472,08332F, 225, 083571, 113) PLC
02/ 06/080131/ 2013 33,029,714 342,190. B2, 289, 903739, 811)
02/06/080131/ 2013 7,033,813 75,191.746, 936, 694(97, 119)
02/06/080131/ 2013 7,058,613 75,456.8%, 961, 152(97, 461)
02/06/080131/ 2013 7,044,508 75,306.0%, 947, 242(97,266)
02/06/080U12/ 201 3 192,257,546 2,055, 24018%, 602, 923654, 573)

02/ 05/040UF/ 201 3 460,858,307 4,772,0604488, 858,(0155, 000, 252)

02/ 05/040 1%/ 201 3 185,758,801 2,000,0001940, 456, 973301 '8%28)

02/ 26/040U% /2013 10,288,319, 17 944,669, 3508, 876, (14,6206, 756)

02/ 26/040UF/ 201 3 159,460,012 1,700,000.166, 788,(427671"%8%G) PLC
0271267201831/ 2013 1,104,000.00 101,029, @501, 824, 597795, 147)
0271267202831, 2013 8,375,000.00 770,676, 0LB2, 446 ,(5159769, 841)
0271267202831, 2013 1,589,000.00 149, 424,6209, 941, 9157, 295)
01/24/080131/ 2013 1,545,000.00 129,779,882, 531 (525753, 267)
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01
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01/
01/

01

-~

01

-~

01/

o
=
-~

02/

02/
02/

02

-~

02/

02

-~

01/

01

-~

01

-~

01/
01/

01

-~

01

~

01

~

01

~

01/
02/

02/

01/

01/

2 4/0230/1131 /

01 /0230/1131 /

01 /0230/1131 /

28/ @3/AB1/

28/ ®3/1131/

28 /0230/1131 /

28 /0230/1131 /

28 /0230/1131 /

28 /0230/1131 /

28 /0230/1131 /

25/ @3/AB1/
25 /0230/113l /

25 /0230/113l /

25 /0230/113l /

25/ ®30/1131 /

25 /0230/1131 /

25 /0230/1131 /
25/ @0/11B7/
25/ @®3/1131 /

25 /0230/113l /

25 /0230/113l /

251 2P 31

25 /0230/1131 /

291 @2PA3yy

29 /0230/1131 /

2912913,
23/@DABL/
23153y
2315
23153
2315
2315
23/@DABL/
181 ¢p 37
1879 P

30/@/1B1/

30/@d/AB1/

2013

2013

2013

2013

2013

2013

2013

2013

2013

2013

10,639,000.00

5,159,000.00

4,291,918, 834

1,848, 000.00

12,000.00

12,000.00

12,000.00

660, 000.00

10, 400.00

10,056, 000.00

2,675,000.00

17,000.00

17,000.00

17,000.00

1,410, 000.00

1,700.00

7,745,000.00

1,219,767,900

105,971, 856

199,168, 940

4,956, 436

4,914,183

4,947,860

1,092,000.00

792,000.00

8,823,000.00

323,000.00

92,000.00

92,000.00

92,000.00

680, 000.00

148,100.00

11,346, 000.00

231,470, 251

132,485,805

913,000.00

6,344,000.00

950, 635, (0881, 484(803p48, 922)
474,881,384D5, 935,(313,0054, 020)
44,561,548 29D, 936(,8460,0982, 434)
156,798, 0@UD0, 484(287585; 527)
1,018,86@31, 107, 04188, 178)
1,047,92(41,107,04159,117)
970,055(1, 107, 04(1)36, 986)
53,353, 0880, 887, 229534, 211)
847,173 (959, 435)112,262)
912,139,6887, 700(266560, 728)
225,966,4286, 777(865811; 537)
1,435, 7501, 568, 308)32, 549)
1,388,4311,568, 308)79,877)
1,495,6401, 568, 308y2, 668)
115,158, (1BD0, 077 (385919, 175)

138,703 (156,831)18,128)
700,659, (17564, 502(682B43, 466)
13,000, 000.1®®, 970(28w,479 15856 Pt

1,099,045163, 708, 625263, 241)

2,123,336199H,884,980283, 950)

52,840.46,874,712(81,724)
52,390.0%8,833,157(81,026)
52,749.04,866,279(81,581)

92,205, YADO0, 740,(78,1535, 546)
63,458, 04B3, 064, 699506, 651)
799,602, 02%3, 951 (885849, 791)
27,041, 2829, 797, 831756,°569)
7,700, 4708, 487, 31(3786, 836)
7,964, 4138, 487, 31(3922, 900)
7,563,3248, 487, 31(3923, 989)
55,902, 8082, 732, B67B29, 488)
12,182, 9853, 662, (30§79, 745)

1,000,51@160866, 707466288, 517)
2,500,00029@, 571, 2({ 899, VBHA

1,370,544129, 327, 982157, 893)

83,067, 4384, 227, 861159, 9%5)
577,475, 29®@5, 255, (67,878 0°, '372'6 )

52/170

C



EDINETOOOO
OOo00DOo0oDOo0o0oo00boo0OoOO(ElsL74)
OOoooooooooooooooooood

1/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

2/

1/

1/

1/

1/

1/

1/

1/

1/

1/

1/

2/

2/

2/

2/

2/

2/

2/

2/

30/®x/1131/

08/ ®40/1137 /

08/®40/1137 /

08/®x/1131/

08/®/1131/

08/®/1131/

08/®x/1131/

14/®30/1131/

14/®30/1131/

14/®30/1131/

14/®30/1131/

20/ ®L0/1137 /

20/@x/1131/

20/ ®0/1131/

20/ ®0/1131/

20/@x/1131/

20/ ®0/1131/

31/®0/1131/

31/@/1131/

31/@®3/1131/

31/®30/1131/

31/®30/1131/

31/®30/1131/

31/®x0/1131/

31/®0/1131/

31/@3/1131/

31/@®3/1131/

12/®30/1131/

12/®30/1131/

04/®x0/1131/

04/®30/1131/

04/®x0/1131/

04/®0/1131/

28/ ®0/1137 /

11/®0/1137/

83,067, 435
102,531,025
555,183,002
51,879,921

4,105,605

4,116,648

4,138, 458

38,706,026

28,912,935
28,900,101
29,100,064
914,397,826
3,261,700
3,284,000
475,770
71,629,376

3,274,784

95,067,500.00

1,576,100.00

1,576,100.00

178,420,500.00

11,800, 000.00

93,400.00

462,535,800.00

8, 718,517,020

144,542,085
8,530,599
158,022,637
81,858,313
85, 000.00
3,948,817
3,951,640
3,961,413
2,814,648.60

401,142,701

874,864. 8%, 554, 36@513,%075)
1,100, 0001®D, 451, I35 079U BH® )
6,000,000593, 370, Q19 812, 083)

540,472. 534,000, 278879, 643)

42, 771.18%,035,993(69,612)

86, 944.0%,051,368(65,280)

394,988. 049, 054,839(83,619)
401, 588. B4,894,91811, 114)
299,982. @B, 307, 0438605, 892)

608,499. ®®B, 354, 498545, 603)
2,759,000.2MB0323, 140776, 923)
9,800,000909, 839, (58,558, 6.58)

33,830.98,192,373(69,327)

68,677.0®,200, 173(83,827)

3,798.15 458,123 (17,647)

764,536. /D, 531,065,098, 311)

310,313.59, 185,594(89,190)
8,718,51(68,9B70, 30Q,5824)83, 837)
144,290,6545, 400, 606110, 029)
144,542, 0B%5, 400, 50858, 511)

16,334, 230664099, 899,255046)59, 495)
1,080, 65815688, 590(20931°,°6%49)
8,530,5908, 616, 468)85, 869)
42,030, 3Q&42,7®D0, 50 %407 A)75, 970)
91,591, 8@3 .69, 831(BAH6685, 404)
1,518,478189, 287, Y16 254, 769)
68,863.88,306,169224,430)
1,698, 1631%®, 661, Y610 361, 277)

879,676. 84,153, 140705, 164)

3,948,81(73, 960, 783)1L1, 966)

42,600.1B,930,005(18,812)

42,630.5B,932,815(18,825)
42,736.0@,942,542(18,871)

257,602,8299, 590, (¢B0987,970)

4,300,00039®, 582, %2 560':'52%(:9) PLC

(2,166,850, 108)
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Rogge

2013 28

COMMONWEALTH BANK OF AUSTRALIA 5.5%
08/ 06/ 2019 3,320,0862,049, T4, 539 ,09%F %

NATI ONAL CAPI TAL TRUST I 1 FRY RBEBPBdYALogo, @77, 595 .09 %5 %

755,030, 642, 135,090 %

BANCO DO BRASIL (Cl) SA/ CAYMAN FRN
PERPETUAL 4,280, 0069, 658, 6144, 961,098 %

SANCO DO BRASIL (Cl) SAICAYMAN S BI{Ps3, 218, BBT, 2171, BTk
| TAU UNIBANCO HOLDI NG SA/ CAY.MAN
A AN MAN Sk PP, 919, puB, 564, BuI

3,831,79%4,383, 74774, 38BN

MUFCAPI FANABCEBRRERPETUAL 9,320,00241,860Q, 280, 575, 86%
1,241,860, 2810, 575, 861%

DANSBKAENKRDNO9/ 29/ 2021 9,105,00091,659, 283, 273,.22%%
1,091,659, 283, 273,22

AXBARDN4/ 16/ 2040 10, 850,100® 1,544, 352, 194, 2OBM
AXBA . 50%/ 29/ 2049 19,300,100/ 3, 867, 2B, 404, @O
BNPARI BRERERPETUAL 5,200, 0998, 005, 86, 278 ,07. 5B %
BNPARI BAFSRRERPETUAL 2,000, 0226, 134, 2246, 619,06 23 %
BNPARI BREERPETUAL 24,600,20009, 362, 299, 14, DO
BPERRERPETUAL 4,200, 0892, 763, 64Y&, 591,094 %
BPO®E 2B®BRPETUAL 16,590,100/ 24, 082, 0BH, 749, DD
SOC|I BEENERARRERPETUAL 24,380,20001, 902, 23@B, 722, 4260
SOC|I BERERRARRERPETUAL 3,300, 0P298,571, 428,507,007 48 %

10,096, 2348, 830, 2210, 7 PD1%
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Rogge
2013 28
COMMEREGIANKD 3/ 16/ 2021 15,700,20000, 028, BT, 825, BDW
MUENC HENERKVERSIAGHRRUNGS 10. 900 10Q07 7. 481, BYG . 065, AT
05/26/2042
3.267.51@, GHA7A, 89 B, BB
CRE DS UN SGSREO G B E R NESRENY
CRE 8 UM SEEC 20,200,104, 331, HBZT , 58 4, BOM
1. 684, 331, BT, 584, BOW
CLOVEPRIEEOBWI BEI NS URBNICTE 12 94010609, 771, TS . 647 7B
FRONO/ 01/ 2042
CLOVEPRIEORURIIONS UR & RLCTED
CLOVERIEORUR] 7,900, 0892, 911101056, 54 7., 148k
2. 402,683, 088, 192, BOW
MI TSSUUMI TTONEQURERCTEBRN 21,500,10004, 232, 202, 412, ODD%
03/15/2072
NI PPLONGENSURGEFGRENO / 18/ 204 2 19,406,100662, 163, D, 670, B
SUMI TMIMCHAUI8B %%/ 01/ 2022 7,110, 0999, 089, F@5K, 580,002 %
SUMI TMOMGCSBANKCRBIPA 1/ 09/ 2020 1,820, 0096, 836, 28%, 737,00 22 %
4,352,329, OBA, 4074, FBW
CLAUDITUESORREDSUN SISEB7 5 % .
CLAUDITED 4,730, 00D7, 998, ABS, 165,03 401 %
HSBOAP| FANDLRGJERBHEY .
HSBamPl PR 7,300, 0896, 254, BBB, 588,01 B4 %
HSBOAPUNDFRBERPETUAL 13,060, @B, 42711201, 89 1, AU
2.320,68®, B0, 642, i@
SBERBOARKSSUIASES A6 . 125 % .
SBERBOVRKSS 4,810, 0084, 452, ®DE, 092,04 AB %
VTIBANXUSO WTBAPI SAL 875 % 21 82020009, 34D, 25T 76 Q. AAN
05/29/2018
VTBANKUSK WTBAPI SAL 95 % 0
VIBANIUSG X 2,900, 0P80, 930, 2B, 591,01 27 %
2 764,723, DB, 45@, BIM
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Rogge
2013 28

BBVBAANCOVE R5098 / 10/ 202 1 5,320, 0007,387, 53, 880,05 5B %
BBWAMANCOEWERSSW/ 10/ 2021 8,850, 0DP26, 964, &2, 066 ,04 B %
BBWANCOHBWER2B8%/ 22/ 2020 8,600,0904, 324, 3®0, 415,008 %

2,078, 67&, B&gY, 362, ™
ABAMRBANKW . 37054% 27/ 2021 13,240,104 0, 776, Z2®D, 4023, 77A%%
ABANMRBANKY . 12057% 06/ 2022 5,500, 0987, 956, 768, 690,008 %
ALLI ANKANMBEWRON7/ 08/ 2041 12,100,10®®M®4, 18494, $52, 8345, 5B
| NBANWFRO3/ 15/ 2019 7,630,0801,471, DDS, 542,04 B6 %
| NBANWFRO5/ 29/ 2023 6,690, 0887,014,12065, 311, DAL
RABOBARNRERPET UAL 23,400,20@RB9, 782, B4R, 792, 2%

7,191, 198,325, 588, @D
DNRORBANRRRERPETUAL 10,330,108 7, 454, 598, 917, A8

1,317,454, 59D, 917, ABM
BANDEBCREDFR®4/ 24/ 2027 7,400, 00484, 095, IBA, 425,027D %

744,095, IBA, 425 .,02Z7D%

OVERGHANBABABRKLNBRHA. 25%
11/18/ 2019

UNI T®MERSFERAMD / 17/ 2022 3,000,0288,972, 28B4, 950,027 %
436,357, b8b, 818 ,0864D %

2,440, 0097, 384, £33, 868 06 22 %

N ORDBEAANNKBF RBI9/ 29/ 2049 4,860, 04801, 247, 818F, 428,084 %
N OR DBEAANAKBA . 8 7055% 13/ 2021 6,210,0097,147, 85@3, 250,028 %
SVENBRKNDELBBRRERPETUAL 5,470,0088,665, 8%F, 935,023 %

1,447,060, 573,614, 5B

UBBG ERSERMI2/ 22/ 2022 20,180,108, 184, ®8%, 2545, 8B4
UBBGTAMPBQRDE %/ 25/ 2018 7,600,0D95, 725, 83858, 559.,008/™®%
UBBGTAMFQRDR058% 17/ 2022 4,300, 0027,789, 148, 062,06 42 %

2,881,69%8,82%546, 873, 00N
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Rogge
2013 28

FI NANSSB AINGK®/ 01/ 2017 13,750,10B%6, 176, BAT, 846, D5
TURKGXRABTRB G/ 13/ 2022 5,690, 0807, 178, G55, 344,00 58 %
YAPMEKREBM % 1/ 22/ 2020 1,800, 0099, 893, AFG, 372.,0L8%6 %

2,023,242, DBB, 562, DO
AMLPNERN2/ 19/ 2026 4,700, 0002,892, @74, 203,01 B64 %
AVI FRERB5/ 20/ 2058 5,600, 0887, 016, BDS, 585,08 G4 %
BARCLBMPEG 1/ 23/ 2018 18, 960,200045, 643, 53F, 52 2, T
g(g)yggm;&rgoxm ET875% 4,570, 08D1, 662, ZBL, 036,05 TP %
HSBHOL DIPNGSS 80% / 01/ 2038 6,160, 0986, 445, ¥BD, 515,00 7D %
LLOYDSBANK T. 62054% 22/ 2025 4,600, 0093, 994, FH@, 884,00 TE %
LLOYDSBANK E. 62053% 05/ 2018 9,440,0861, 243,13 188, 183, DBM
g‘?lT'ZS}\B‘Z"“O'ZD-(E)wO\OG ETY5% 11, 620,10@0L0, 5858, BBG, 180, 56N
PRUDENPTLIEARNS/ 29/ 203 9 2,530,001, 730, BD2, 233,00 %B %
PRUDENPTLIBAL2 BBHRPETUAL 19,750,1007B0, 5885, Z2®, 958, S48
ROYBKSCOTBND2152% 15/ 202 2 23,480,20061, 402, 238, 392, A6
ROYBKSCOTBND3044% 09/ 201 8 14,240,10B07 1, 834, DI44, 390, B2
STANDAMRNRRRERPETUAL 20,000,10006, 6221, BB#4, 187, T
STANDCAHRABRT OB %/ 11/ 2023 10,000, BO®, 223, ®R0, 113,01 BB %
STANDARERN2/ 04/ 2042 12,900,000 1, 061, BBB, 9511, Db
ZURIFOMNANREERPETUAL 2,840, 08604,574, ¥BD, 491,090 %A %

17,726,529, 645, 83D, 58B8M
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Rogge
2013 28
AMERIEO®P\REGSRNO/ 01/ 2066 16,820,10B09, 098, 640D, 139, GB&M®
BANXKFAMERPW 1/ 11/ 2018 10, 550, ®U/®, 791, V4R, 807 ,06 BE %
CAREFERBEDTRG3SWERPETUAL 11, 400,100B4, 032, 996, 888, DBHMW
CAREFERHBEDTRGBIT/ %ERPETUAL 13,500,10085, 602, 2OHR, 365, A%
CBBAPI TRUBTFRRERPETUAL 5,000, 0884, 910, G@%, 292,02 4GB %
CI TI GRNBPOB®/ 30/ 2022 3,500,08P26, 882, 3%, 010,047B® %
CI TI GRNBP4B%/ 10/ 2017 8,200,00p97, 180, 8B, 544,023 %
GECAPI TRUBFRN1/ 15/ 2067 18,880,106B9, 700, B4, 685, TH%
GENLECTGRAPO TABPRNY9/ 15/ 2067 11,370,10®0”5, 18, 38O, 95@, BUu6K
GOLDBANBB. 75@%/ 12/ 2021 13,700,10B05, 148,63, 187, 85I
GOLDBANBE . 51%9/ 12/ 2021 4,820,00D9, 412, IB2, 209,0969%
JPMORGANAG® 1/ 15/ 2018 9,000, 00003, 059,99B3 223,06D4 %
JPMORGHANBESA / 25/ 2018 10, 700,10002, 445,99B4 904,07 8% %
MORGATNANKL E8 7151% 01/ 2022 13,150,100049, 0958, 286, 928, 2AM
NATI ONMPLI TRUBFRRERPETUAL 5,086, 0002, 197, 49%G, 222,08 %7 %
PRUDENTINMANCNERBG6/ 15/ 2043 21,220,100B8, 89@, IBL, 543, BB
WELEBSRGOPI XBL9E%%/ 15/ 2036 12,610,10004, 488, 102, 448, 1B%
WESTEBABRUBWRRERPETUAL 5,320, 0002,593, 3B®, 343,094T7 %

17,979,713, @23, 6 9@, 8720
87,634, 808, B4, 8 V8, 7B
1,046, 3110, POIN
4,509, 100, @82
105,428, 23®,. DD
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Rogge

2013 28

19.58%
18.87%
10. 79 %
.09 %
.73 %
. 16%
. 36%
.09 %
.89 %
.89 %
.42 %
. 25%
.94 %
.89 %
. 68%
.43 %
. 36%
.22 %
.90%
. 70%
. 49%
94. 73 %

O O O P P P P P PN DNMNMNDNMNDMNDN W WM PdO
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TOKI O MARI NE STRATEGI C TRUST
STATEMENT OF NET ASSETS AS AT FEBRUARY 28
TOKI O MARI NBKI O MARI NE
ROGGE NI PPON RBM@MA®E GLOBAL
FUND CURREBR®YD SECURI TI E
SELECTI ON FUND
UsbD JPY
ASSETS
| nvest masnetcsur iattt e st 145, 152, 79876834,864, 048
Unr ealaipzperdeci ati on 7,300,769120237, 954,748
I nvest masnetcsur iattmea s kveatl (¢ @ o 8 ¢ 152,453,56895872,818, 796
Casahtbanks 3,892,356.11,6046, 311, 915
| nt erreesctei vabl e 1,452, 225.271,0202, 266,526
For matek p a n(sneos8 - 8,665,475
Recei vfaobulnei s abscri bed 11,922,46138888,665, 799
Unr ealapzperdecioanf oowhodeegnonhange
contr@aobgelO) 2,914,103.6,6714,519, 929
Unr ealapzperde cioans p oehx ¢ h atnrgaen sact i on - 7,169, 9414
Tot Abset s 172,634, 711409,2640, 418, 384
LI ABI'LI'TIES

Ac

Pa

Pa

Un
co

Un

To

cr argde n(sneostt g
abbenvestmeoght

y
yabbenitedeemed

realdiezperdecioanf oowaaodeegohange

ntr aobo8el0)

r ealdiezperde cioans p oehx ¢c h atnrgagen s act i on -
talabilities

TOTNEARASSETS

Th

e accompanying notes
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(417,875. 9(2)25, 630, 076)
(1,594, 869(.17,6355, 927, 246

(3,682, 939.(79062, 273, 583)

(1,989,503(.4,6)66, 850, 108

(1,506, 578)

form an

(7,685, 188(.4,4212, 187,591

164, 949, 5216050,8428, 230, 793¢

integr al part of these
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TOKI O MARI NE STRATEGI C TRUST

STATEMENT OF NET ASSETS AS AT FEBRUARY 28

TOKI O MARI NBKI O MARI NE
ROGGE NI PPON MB@GAMNDE GLOBAL
FUND CURREBRYD SECURI TI E

SELECTI ON FUND
UsSbD JPY
UNI ODBTSTANDI NG
AUDI abaits - 6,014,979, 912
AUD- HeGQllgaeka i t s - 631,024. 2922
BKH- HeGllgaeke i t s - 44,979.1503
BRL- HeGllgaeke i t s 1,544,62010011, 307.8720

CNY- HeQdlgaekda i t s 4,300.00 -

EUR- HeQllgaeke i t s - 1,884. 7980

| DR- HeQllgaekde i t s 87,994.00 -

JPY- HeGllgaete i t s - 5,090,581.2188
USDI abei ts - 16,214,431, 752
USD- HeQllgaektla i t s 233,982.0@17,293.1714

NEASSEFALBERBNI T

AUDI abaits - 1
AUD- HeGQllgaeke i t s - 12,654
BKH- HeQllgaeka i t s - 11,601
BRL- He(lgaetm i t s 85.00 10,714
CNY- HeQllgaekta i t s 112. 73 -
EUR- HeQllgaekbe i t s - 12, 381
| DR- HeQllgaeke i t s 91. 98 -
JPY- HeGllgaeka i t s - 10, 798
USDI ableits - 1
USD- HeGllgaekta i t s 107. 21 13,031

The accompanying notes form an integral part of these
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TOKI O MARI NE STRATEGI C TRUST

STATEMENT OF OPERATI ONS
FOR THE YEAR ENDED FEBRUARY 28, 2013

TOKI O MARI WBKI O MARI N
ROGGE NI PPON RBM@WA®E GLOBA
FUND CURREBR®YD SECURI TI E

E
L

SELECTI ON FUND
UusbD JPY
| NCOME
Il nt eroenbnakccount - 1,666, 526
Il nt eroenb © n dnse, t 7,316, 743.209,1861, 603, 7638
Ot hencome - 26, 066, 619

7,316, 743.29,1889, 336, 913

EXPENSES
Admi ni st mahageamednutst ol e a(en o 7 § (277,501.3%)Yy5, 243, 183)

Agenbmpéaeag(snofpi (92,495.84)Y1,514,972)
Amorti zoaft oomaekpanses (150,281.100)1,019, 523)
Audfees (30,813.36)2,851,321)
Di str i bfuete(snn 8§ (924,958.621L7,967,573)
| nvestmaennatg &€ e g(sn o0 6 ¢ (1, 294,855.(586g7, 079, 084)
Ot héeees (157,716.071L2,355,795)
Sub-cusfedsan (14,501.93)Y1,814,691)
Trusfteesnobeg (18,606.58)Y5,124,773)

(2,961, 730.(33884, 970, 915)
NET NV ES TIMENOIME 4,355,013.5304, 365, 998
Net eal igzacidnns al e6i nvest ment s 5,066, 478.146532, 791,961

Net eal i(zleodsosnj or whbodeegohange

contracts (15,217,66%552B8Bp0, 389,501

NEREALILZESESORHEEAR (10, 151,186480p7,597,540

Chanigneetunr ealgaziend (| oss) :

-oninvest ments (1,021,661L.08,6017, 964,507
-onf or whopdeegohacnognet r act s 1,337,497 .124066, 657, 018
-onf oreegohatnrgaen s | a foitohna s s eatnsd (63,200. 34000, 227, 882
l[iabilities ' ) ' '

252,635.04,184,849, 407
NETNCREASE/ ( DENERESASSHEITSS R E S UALFT
OPERATI ONS (5,543,5389246pP1,617, 865

The accompanying notes form an integral part of these
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C TRUST

HYBRI D

I N NET ASSETS

Year ended

February 28, 201

JPY

NEASSEATTSHBEG!I NDFIHEZEAR/ PERI OD

NETNVEST MEONOME

Net eal igzaeidnni nvest ment s
Net eal igzaeidn/ ( bofsosr)eegohange

Chanigneetunr ealgaziend (| oss) :

- 0ni

nvest ments

-onf orwhodeegohacnognet r act s

28,859,351, 388
2,504,365, 998

1,532,791, 961
(5,600,389,501

10,017,964, 507
1,066,657, 004
100,227, 896

-onforeegohatnrgaen s | afoitohnas seatnstli abi |l ities
Subscriptions

AUDI abaits

AUD- HeGllgaeke i t s

BKH- HeQllgaeka i t s

BRL- HeGllgaekbm i t s

EUR- HeQllgaeke i t s

JPY- HeGllgaeta i t s

USDI ableits

USD- HeQllgaeka i t s

Redemptions

AUDI abaits

AUD- HeGllgaeta i t s

BKH- HeQllgaeka i t s

BRL- HeGllgaekbm i t s

EUR- HeQllgaeke i t s

JPY- HeGllgaete i t s

USDI ableits

USD- HeQllgaeka i t s

The accompanying notes form an integral
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38,480,969, 253

5, 790,467,075
5,759,000, 000
786, 000, 000
9, 753,100,000
21,202,000
46, 337,600,000
14,508,882, 333
2,813,400, 000

(367, 473,581)
(5,614,600, 000
(733,400, 000)
(3,091,000,000
(32,100, 000)
(2,095,700, 000
(309,679, 739)
(387,000, 000)

part of these
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND

STATEMENT OF CHANGES I N NET ASSETS (conti

Year ended
February 28, 201

JPY

Di vidends

AUDI abaits (41,215, 783)

A UD- HeCQl gaekin (1,264,219, 734

B K H- HeQl gaekia (104,115, 563)

BRL - HeQll gaekis i (2,864,288, 406

E UR- H eCl gaekin (437, 863)

J PY - HeGl gaekds (1,800,969, 656

USDI ablaits (56,200, 443)

USD- HeQl gaekhn i (59,989, 100)
66,947,261,540

~ o~ o~ o~ o~
nu u u u un

—
w

NEASSEATTSHENDFTHEEAR/ PERI OD 105, 428, 230, 793

The accompanying notes form an integral part of these
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TRUST

SECURI TI ES FUND
CHANGE I N THE NUMBER OF UNITS (UNAUDI TED)
For the period fr
Year endedlovember 9, 201
February 28st20130f operatic
to February 29, 2
AUD Cl ass Units
Number of wunits utstanding at the beginning
of the year/ peri d
Number of uni t s S ed 6,398,962, 756 -
Number of wunits e me d (383,982, 844) -
Number of wunits u tanding .a t, h n f the
vomtiperiod 620 14N9797%19 i
AUD- Hedged Cl as u ts
Number of wunits utstanding the- b | ning
of the year/ peri d §%l’ §15' 559 d
Number of uni ts S ed 540, 747.6750574,574. 2500
Number of wunits e me d (481,038.9418)Y3,258.6910)
Number of wunits u tanding t e h
vomtineri od 8411984 8022471815 5590
BKH- Hedged CIl as U ts
Number of wunits utstanding t icnhning
of the year/ peri d %E,l@%.%ﬁ%s
Number of uni ts S ed 72,373.1021 44,112. 4732
Number of wunits e me d (68,522.9696)(2, 983.4554)
Number of wunits u tanding t of, .t
veariperiod 3Y% 99 . 9%593°f 1t NS 9 0178
BRL-Hedged CIl as U ts
Number of wunits utstandi ng, a h egd i ng
of "the vearlperiod 1,243 g7 Pegd PP
Number of uni ts S ed 993,340. 7741, 049, 367.3786
Number of wunits e me d (325,010.5043)Y6,389.7764)
Number of wunits u tanding, a t h n e
veariperiod 1271t "Fof N7 PJo0dl o777 6022
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TRUST

SECURI TI ES FUND
CHANGE I N THE NUMBER OF UNITS (UNAUDI TED)
For the period fr
Year endedlovember 9, 201
February 28st20130f operatic
to February 29, 2
EUR- Hedged CIl as Units
Number of wunits utstanding a { { nning
of the year/ peri d §’1$f'&&@d
Number of uni t s S ed 1,815.5606 3,147.0000
Number of wunits e me d (3,077.7626) -
Number of wunits u tanding adt of , t
veariperiod 1, dd£ £ddo° 387 0000
JPY-Hedged CIl as u ts
Number of wunits utstanding t b i ning
of the year/ peri d @é4’:?§9'§@451
Number of uni ts S ed 4, 305,877.31185, 330.0695
Number of wunits e me d (199,695.7871) (930.3753)
Number of wunits u tandi ng. a h en h
vomtineri od 5 2dod e A1 Pdsd "Fo0. 6042
USD Class Units
Number of wunits utstanding at the beginning
of the year/ peri d
Number of uni ts S ed 16,552,393, 592 -
Number of wunits e me d (337,961, 840) -
Number of wunits u tanding t,t he n d t he
year/ period 1824484 £ 97 27 -
USD- Hedged CIl as U ts
Number of wunits utstanding i~nning
of the year/ peri d i%’%Q%'%%%B
Number of uni ts S ed 231,543.6840 19,846. 6066
Number of wunits e me d (34,097.1192) -
Number of wunits u tanding t_t en f. ot he
yearlperi od Al7 1 PF3 e FA1 P10 B%6. 6066
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND

STATI STI CAL | NFORMATI ON (UNAUDI TED)

For the period fr

Year endedlovember 9, 201
February 28st20130f operatic
to February 29, 2

AUD Class Units (expressed in AUD)

Net asset value per unit at the eqd of the
year/ period

Tot al net assets 5,705,230, 654 -
AUD- Hedged Class Units (expressed in AUD)

Net asset value per unit at thelze,n6d5zpf t he

year/ period 11,284

Tot al net assets 7,984,872,628B, 446, 737,207
BKH-Hedged Class Units (expressed in BKH)

Net asset value per wunit at the,.en of the

year/peri od 11,@01 11,291

Tot al net assets 521,795,427 464,372,046
BRL-Hedged Class Units (expressed in AUD)

Net asset value per wunit at the n f the
yeariperiod 168" F1 4 11,015
Tot al net assets 18,335,668, 683, 488, 206, 101
EUR-Hedged Class Units (expressed in EUR)

Net asset value per unit at the n of the

year/ period 12 "4lg f 10, 452

Tot al net assets 23,335,094 32,893, 0509
JPY-Hedged Class Units (expressed in JPY)

Net asset value per wunit at the n f the

year/ period 1§,F9§ 10, 374

Tot al net assets 54,967, 235,540, 211,905,504
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND
STATI STI CAL | NFORMATI ON (UNAUDI TED) ( CONT
For the period fr
Year endedlovember 9, 201
February 28st20130f operatic
to February 29, 2
USD Class Units (expressed in USD)
Net asset value per wunit at the end of the )
year/ period
Tot al net assets 15,058,527, 119 -
USD- Hedged Class Units (expressed in USD)
Net asset value per wunit at the n of the
year/ period 1 £ "d's f 10, 845
Tot al net assets 2,831,565,673215,237,471
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O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013

1 GENERAL

Toki o Marine Strategic Trust (the*“Trust”) is an
the | aws of the Cayman islands by a trust de

(¢’]
3

and Trust Company (Cayman) Limited (the“Trustee”’
A. (the“Manager”).

The Trust has the following Series and Classes a:

- Tokio Marine Rogge Nippon Bond Fund Currency S

e« BRL-Hedged Class Uni't

¢ CNY-Hedged Class Uni't

e | DR-Hedged Class Uni't

e USD-Hedged Class Uni't
The objective of the series trust is primarily t
and increase the series trust's assets over he |
government bonds, corporate bonds, preferred inv
deposit (CDs), an commercial papers (CPs) (col I«
i ssued by Japanes |l ssuers either in Japan or o0V
The series trust primarily intends to invest in |
serie trust may temporarily acquire short-ter 1
|l ocal government bonds, or government-guaranteed
|l ssuers, mainly for the purpose of ensuring th s
the ratio of investment in the Underlying Securi!f
i ssuer credit risk, the series trust also pl an 1
than investments concentrated on specific issuer:
The series trust wildl, in principle, enter into

transactions:

urrencies other t|
Manager will, in principle, hedge to the US dol I
ot her than the US dollar by wutilizing f
forwards (NDFs);

o
>
(@]

(a) For assets denominate

(0]
o
—

eign cul
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 1 GENERAL (continued)

(b) For assets denominated in US dollars, and as:
dol |l ars after being hedged to the US doll ar in a
attributable to the BRLHedged Class Units, the CI
Class Units (each a“Hedged Class”), the I nvest mel
US doll ar exposure to the relevant Hedging Refer:¢
hedging transactions in respect of the following
currency forwards and non-deliverable forwards,
di fference in interest between the US doll ar and
Currency:

(i) BRL-Hedged Class Units:

The I nvest ment Manager will enter into currency
BRL-Hedged Class Units to seek to reflect f ct
Brazilian Real against the US doll ar;

(ii) CNY-Hedged Class Units:

The I nvest ment Manager will enter into currency
CNY- Hedged Class Units to seek to reflect fluct:
Chinese Yuan against the US doll ar; and

(i) DR- Hedged Cl ass Units:

The I nvest ment Manager will enter into currency
| DR- Hedged Class Units to seek to reflect fluct.
l ndonesi an Rupiah against the US doll ar.
Generally, if the applicable Hedging Reference
dol |l ar, the relevant Hedged Class is expected 1t
whereas if the Hedging Reference Currency depr e
relevant Hedged Class is expected to incur a | o:
Classes other than USD-Hedged Class Units which
short-term interest rates than the US doll ar wil
premiums, while Classes other than USD-Hedged CI
currencies with | ower short-term interest rates
bear hedging costs.
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C TRUST

STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
1 GENERAL (continued)

- Tokio Marine Rogge Gl obal Hybrid
e AUD Class Unit (offered from Dec
e« AUD-Hedged Class Uni't
e« Resources Currency Basket - Hedg
e BRL-Hedged Class Uni't
e« EUR-Hedged Class Uni't
e JPY-Hedged Class Uni't
e« USD Class Unit (offered from Dec
e USD-Hedged Class Uni't

The objective of the ries trust i

and increase the series trust's ass

mainly in hybrid securities (“Hybri
wor |l dwi de.

The series trust wildl invest in sec

rated Baa3 or above by Moody's I nve

Standard & Poor's Rating Services (

rating by Fitch Ratings or any othe

upon consultation with the | nvest me

l' imited to securities that are judg

with the I nvestment Manager to be o

I n addition to investing in Hybrid

short-term financi al i nstruments, <c

worl dwi de, government bonds, | oca
mainly for the purpose of ensuring
of investment in the Hybrid Securi:t

risk, the series trust also plans t

i nvest ments concentrated on specifi
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O MARI NE STRATEGI C TRUST
NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)
1 GENERAL (continued)
(iv) JPY-Hedged Class Units: The I nvestment Mai
hedging transactions in respect of the JPY-Hed:q
the currency exposure of the US doll ar against
(v) Resources Currency Basket-Hedged Class Unif
enter into currenc hedging transactions in re:
Basket-Hedged Class Units to seek to reflect fl
the Brazilian Real, the Australian Doll ar and 1
Japanese Yen. Exposure to each currency 1is int¢
t he t Asset Value of this class of Units.
The Series Trust is hedged to the US dollar, as ¢
AUD in respect of the AUD-Hedged Class Units. Thi
exposure to fluctuations of the US doll ar againsHi
may be exposed to the fluctuations of the US dol |
el i minat the US doll ar exposur e. I n addition, wl
AUD is | ower than that of the US doll ar, the amoi
interest rates is the hedging cost.
Currency rates may fluctuate significantly over
reasons, including changes in interest rates, int
by governments, centr al banks or supranational |
Monetary Fund, or by the imposition of currency ¢
devel opments. As a result, th Series Trust's in
currency-denominated debt securities may reduce |
With respect to the AUD-Hedged Class Units and t|
subscription for Units is made in Japanese Yen,
Uni tholders may receive when repurchasing the Uni
amount invested by the Unitholders, due to fluct.
Japanese Yen and Australian Dollar or US doll ar ¢
Class Units and USD-Hedged Class Units are cal cul
respectivel y.
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O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

2 UNI'T CAPI TAL

Subscriptions of wunits

Toki o Marine Rogge Nippon Bond Fund Currency Se

The | ssue Price for the initial i ssue of Units
of up to 3.00% of the subscription price. The mi
subscription amount is 100 Units or such other
Toki o Marine Rogge Global Hybrid Securities Fun

The initial |l ssue price for Units in this Serie
mi ni mum sub i ption amount, and no minimum add
the series trust.

(7]
(@)
-

Redemptions of wunits

Units may be redeemed on any Dealing Day at the
The Repurchase Price is the Net Asset Value per
relevant Dealing Day determined as at the Valua
relevant Dealing Day.

The Manager may suspend if circumstances as |is

Dividends to Unitholders

Toki o Marine Rogge Global Hybrid Securities Fun

>

The Manager may foll owing consultation with
di stributions i
respect of <cl as
AUD- Hedged CIl as
invest ment inco
di stribution.

t
respect of any class of Units
s of wunits in issue, on 5 Jan
Units and the USD-Hedged CIl as
e, net realised and unrealised

3(/)(/)3"
(¢]
n c
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 2 UNI'T CAPITAL (continued)

o
D

Distribution shal/l be ma to Unitholders within

of di stribution.

5

including) the decl aratio

Toki o Marine Rogge Nippon Bond Fund Currency Sel ¢

The Manager may, foll owing consultation with the
in respect of any Class on the 10th day of every
Business Day then on the next following Business
2010 out of net investment i ncome, net realized
available for distribution.

Distribution shal/l be made to Unitholders within

including) the declaration of distribution.

NOTE 3 SUMMARY OF SI GNI FI CANT ACCOUNTI NG POLI CI ES

The financial statements are presented in accord:
principles in Luxembourg applicable to invest ment
Trust as at February 28, 2013 have been prepared

The financi al statements, which were in prior peil
accounting principles generally accepted in the |
March 1, 2012 prepared in accordance with account
Luxembourg. This change in accounting principles
Trust's net assets or to the accounting policies

l nvest ment Val uati on

The assets of the Trust are valued as foll ows:

l nvest ments | isted on a stock exchange or traded
valued at the fair value, rovided the value of
exchange, but acquired or traded at a premium or
relevant stock exchange or on an over-the count el
account the | evel of premium or discount as at t|

76/170



TOKI

NOTE

EDINETOOOO
OOo00DOo0oDOo0o0oo00boo0OoOO(ElsL74)
OOoooooooooooooooooood

O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

3 SUMMARY OF SI GNI FI CANT ACCOUNTI NG POLI CI ES (

C (

Unlisted securities wild.l be valued at fair marKket
the Manager, taking into consideration as the Mail
transactions in the same or similar securities al
broker-dealers or recognized quotation services.
Securities Trading

I nvest ments are recorded on trade date basis. Re
based on the average cost basis. Realised gains
options contracts represents the difference bet wi
time it was opened and the value at the time it

Foreign Currency Transl ati on

The reference currencies for the Units are USD

Assets and liabilities denominated in foreign c
exchange prevailing at the date of the financia
currencies are translated at the rates of excha
transacti on. Exchange gains or | osses are inclu
Currency exchange rates as at February 28, 2013

1 USD 0.97680AUD

1 USD 1.97710BRL

1 USD 6.221300NY

1 USD 0.65878zBP

1 USD 0. 764908UR

1 USD, 663. 50 0l0DRD

1 USD 92.26000PY

1 USD 8.9727020AR
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 3 SUMMARY OF SI GNI FI CANT ACCOUNTI NG POLI CI ES ( c¢

Valuation of forward foreign exchange contracts

Forward foreig
forward rate o

xchange contracts are valued at
xchange applicable to the out st :

—+ >

®Q ® O d ®

unrealized appreciation or depreciation on open
calcul ated as th di fference between the contracH
contract. The change in unrealized appreciation
di sclosed in the statement of operations.

Val uati on of futures contracts

Outstanding future contracts are valued at the
mar ket price of th i nstruments. The change in ui
on those contracts i di sclosed in the statement
at the broker and disclosed as“cash at broker”in
l'iabilities.

Taxation

The Trust has received an undertaking from the G
Il sl ands that, i accordance with Section 81 of tI
Cayman | sl ands, for a period of 50 years from t h
| aws of the Cayman | slands thereafter enacted i mj
income or on capital assets, gains or appreciatic¢
duty or inheritance tax shall apply to any prope.]
the Trust or to the Trustee or Unitholders in re:
stamp duty is |l evied in the Cayman | sl ands on t he¢
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 3 SUMMARY OF SI GNI FI CANT ACCOUNTI NG POLICIES (c

nwn @O —~+ ~ ~+ =+ =5

The Trust complies with the authoritative guida
prescribes the minimum recognition threshold a
accounting for uncertainties in income tax posi
entity before being measured and recognized 1in
Manager has analyzed the Trust's tax positions
jurisdictions for all open tax years (since inc
provision for income tax is required in the Tru
Manager is not aware of any tax events that are
mont hs that would result in the amount of any wun
significantly increasing or decreasing for the T
Certain dividend income and certain capital gai
subject to income or withholding taxes in the so
I ncome recognition

I nterest income is accrued on a daily basis on a

Formation expenses

The establi hment costs are amortised within the
Trusts unless the Trustees and the Manager decid
applied.

(7]
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O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

4 ACCRUED EXPENSES

TOKI O MARIMNEKIRMMGMEERI NE ROGG
NI PPON BONDGEOBBL HYBRI D
CURRENCY SELEFEAURINTI ES FUND

usbD JPY

ﬁg?;n|strat|on, management3%qq3%gﬁ%ogi§§66,388

Agent company fees 12,907.12 1,280,440

Audit fees 38,459.10 3,613,414

Distributor fees 129, 070.7015,186, 030
I nvest ment advisory fees 180,612.5181, 340, 441
Ot her fees 15,535.27 1,198,570

Trustee fees 2,556.009 1,444,793

TOTAL 417,875.92125,630, 076
5 I NVESTMENT MANAGER'S FEES

Toki o Marine Rogge Nippon Bond Fund Currency Sel ¢

The I nvest ment Manager's fee applicable to the s
Net Asset Value. Such fee is accrued daily and p:
The Sub-lIlnvestment Manager is entitled to recei V¢
own assets a fee of 0.42% per annum of the Net A:
and payable quarterly in arrears.

Toki o Marine Rogge Gl obal Hybrid Securities Fund:

The I nvest ment Manager is entitled to receive oult
series trust a fee of 0.0388% per annum of the N¢
Manager is entitled to 0.4782% of the Net Asset
payable quarterly in arrears.

From 12 December, 2012, the I nvest ment Manager Wwi
0.517 per annum of the Net Asset Value out of t|
Trust attributable to the Initial Six Classes, al

Asset Value out of the Deposited Property of the
AUD Class Units and USD Class Units.
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O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

6 TRUSTEE FEES

The Trustee is entitled to receive for its own af
Such fee is accrued daily and payable quarterly |
applicable to each series trust are 0.01% per ani
series trust, subject to a minimum fee of USD 10,
addition, the Trustee is entitled to receive frol
out -of -pocket expenses properly incurred in perf

7 MANAGER, CUSTODI AN AND ADMI NI STRATI ON FEES

The Manager, Custodian and Administration fees al
in arrears. These fees applicable are 0.15% of t|
In addition, the Manager is also entitled to rec:¢
out -of -pocket expenses reasonably incurred in col

8 DI STRI BUTI ON FEES

TOKI O MARI NE ROGGE NI PPON BOND FUND CURRENCY SELI

The Distribution fee applicable is 0.50% per anni
trust. Such fee is accrued daily and payable quau

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND
The Distributor wil.l be entitled to receive out ¢
Trust attributable to AUD-Hedged Class Units and
per annum of the Net Asset Valwue per Unit of eacl
i ssue. The Distributor's fees will be accrued dai
the i mmediately preceding Valuation Day and payal
9 AGENT COMPANY FEES

TOKI O MARI NE ROGGE NI PPON BOND FUND CURRENCY SELI

The Agent company fee applicable is 0.05% per ani
trust. Such fee is accrued daily and payable qua:
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 9 AGENT COMPANY FEES (continued)
TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND
The Agent Company will be entitled to receive ouf
Series Trust attributable to AUD-Hedged Class Uni
0.05% per annum of the net asset value per unit
i ssue. Such fee is accrued daily and payabl e quat

NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE NI PPON BOND FUND CURRENCY SELI

ettl ement Unrealized
Tradat(d§ate rP:cy SalGcy Purchaswal geggSBppreci ation Counterparty
(USD)

02/19/P®6135/ BR1LB, 382, OWUNKD OO 704, 634.(6897, 706.67,1927. 97 J PMORGAMN STEQKY O
02/21/ 6135/ BR13, 213, 0WKD OO0 1, 117, 73(3L,21217, 239.4%63. 76 CIl TI BARNKYO
02/22/P®6135/ BR13, 679, OWHD 00 1, 862, 03(01,58/57, 3534,86196. 76 CI TI BARKYO
02/ 07/ Pa136/ 2®ED3485, 80ONYO 3,059,325480, 776.834976.54JPMORGAMNSIEQKY O
02/07/ Pa136/ 2BD3, 386, 6I0MR®D, 282, 339,5%,0099.,020189B01. 97 CI TI BARKYO
02/07/ Pad136/ 2BD3, 900, 510MRD®, 175, 457 ,20,000M,052673D26. 37 JPMORGAMNSTEQKY O
02/ 06/ P2@3137/ 2®D3169, 48RV 1 15,872,0992,095.22605.91 CI TI BANKLONDON
02/06/ 28137/ 26BD3117, 08PRYBE6 10,953,14898,760.98671. 4DEUT SBCAHNEKGL ONDON
02/06/P2@137/ EURB, 970, &46H. 1 B9, 179, 6(637.,38889, 022985p643. 48 UBBGLONDON
02/06/Pa137/ EWR8, 476, 76YD 85 8, 760, 63(38,9470, 575906,505EREGEUN SEBNIBERAWNCH
02/ 06/ P@a137/ EWR3620, 504SD0 839, 179.(4811,521269p657. 77 HSBBCANKL Q,ONDON
02/06/ @137/ BP3, 797, 4BHSD 23 9, 073, 10(38,6B97, 87X67.9,2227. ®EUT SBCAHNEKGL ONDON
02/06/ @137/ BP3807, 05BBS®4 1,263, 1201,1224, 74B848)8. 66 PMORGANSEQNDON
02/06/ @137/ BP3, 678, 8WSID 345, 757, 48(95,6%482, 75107.4,7)39. 47 UBBGLONDON
02/06/P2a137/ CBRX, 078, UG®H. 098, 902, 1(4138,0%628, 935735@01 0. 49CI TI BANKL ONDON
02/ 06/ P@a137/ BP3 74, 73WSHO 117,089.(51613, 414.%,16§75. 1DEUT SBCAHNKKGL ONDON
02/06/ @137/ BP8, 220, 528D 82 6, 611, 37(06,9004, 8380®,4532.10.5PMORGAMNASEQNDON

TOTAA, 914, 103. 66
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE NI PPON BOND FUND CURRENCY SEL|

Unrealized
Tradattgztgler&%@/t Sal@cy Purchaswal gegSdepreci ati on Counterparty
(USD)

02/ 19/ Pa3136/ TNI3 40, 00WSMOO 6,355.56(6,377.57()22.01) JPMORGAMNSIEQKY O
02/19/P@a136/ 2MDR3883, 246,0IM. 090, 505. 7991, 145. 3263 9. 53)J PMORGAHMN STEQKY O
02/13/P3135/ UBD3 2,180, OBML BQ 301, 142,001, 443(.80,0557. 00)PMORGAMN STEQKY O
02/07/ PB3135/ D3 85, 288, BRL1®®, 401, 743, B8, 11 @7D6189. 24) CI TI BARNKYO
02/07/ »®3135/ D3 36, 552, BRQ.7®Q 117, 238,308, 624485475. 4bPMORGAHA STEQKY O
02/ 27/ »a136/ 2BD3 10, 726, BRQ@.20AQ 291, 110,007, 76(718,3232. 83 PMORGAHNASTEQKY O
02/ 06/ P@a137/ 2BD3 4, 646, 5BUOR B5 435, 904, 493, 620152, 959. 7€) TI BANKLONDON
02/06/P@a137/ UBED3 4,305, 6BRR B4 183, 784,363, 88214814, 799 BARICLBANK. O, ONDON
02/06/P@a137/ 2BD3 11, 109, EUR. 5214, 33110,2643, 0483666 219.BOYT BAHNKGL ONDON
02/ 06/ P@a137/ D3 7,686, BFHUR %9683, 937,333, 69(125/3, 179GBBDBANHETLONDON
02/ 06/ P@a137/ 2BD3 6,611, 3BFHOR #9 883,566, 386, 93(1228B4, 439J1 PMORGAHMNASEONDON
02/ 06/ P@d137/ 2BD3 1,344, 10BRP 358, 90311803, 425406 771.BARCLBAANK. A, ONDON
02/ 06/ Pa@a137/ BD3 138,503BB3 88, 486. 51234, 282 .(346, 22 1CREFDEUN SEENDBRANCH
02/06/P@a137/ 2BD3 8, 760, 6BBP $1 596, 958, @6 3, 63(62 6K, 99CRREIUN SEENDBRANCH
02/06/P@a137/ 2BD3 2,005, 8GRP 45 281,616, 59@4,91260592CREMYUN SEENDBRANCH
02/ 06/ P@a137/ 2®I3 16,865y0y0 180, 101.(51682, 871 (@&0y70.04) UBBGLONDON
02/ 06/ P@a137/ 2®PI3 12,968Y338138,503.(51340,617(20013CREFDEUN SEENDBRANCH
02/ 05/ @137/ BD3 921, 442BMB8586, 789. B0, 479 (836, 963 .BAR2RCLBAYN O, ONDON
02/ 26/

Pa136/2®RB, 756, 967UIMO.1B®, 275 (181, 307.(712,)032.02) CI TI BARKYO

TOTAL, 989,503. 46)
As at Febrwuary 28, 2013, the unrealized appreciat

2,914,103.66, the unrealized depreciation on the:
are disclosed in the statement of net assets.
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYappreciation Counterparty
(JPY)

02/19/ P@a137/ EQUJR34, 640, 5JFY 1®82, 737,999, 740, 229P97 CREBIUN SEEBNDBIRANCH
02/19/P3131/ UBED3 458, 00PYO 42,976, 2(5442, 252, 067R4, 190 CI TI BARKYO
02/19/P3131/ 2UBD3A1, 111, 0PY¥.10®38, 64(71,.,30B5, 02718186019, 785 CI TI BARKYO
02/19/»P3131/ BRL3 198, 000PYO 9, 450, 8049, 226, 294224,510 CI TI BARNKYO
02/19/ 23131/ BRL32, 094, OOMY 0®9, 949, 41107, 575, 026B74, 364 CI TI BARNKYO
02/19/ 23131/ AMUD3 97, 000PY0 9,357, 00099, 153, 157203, 852 CI TI BARNKYO
02/19/ 26131/ Z®WR3 899, 00RYO 9,388, 55(19, 228, 888)59, 663 CI TI BARNKYO
02/21/P@a137/ UBED31, 659, 6JIMY 4B54, 671,393, 064, 119,407, 1 9BEUT SBCAH\KGL ONDON
02/21/P2@a137/ EUR34, 134, 37BY 4809, 314,(189Y8, 689, 83D9624, 5DEUT SBCAHNBKGL ONDON
02/ 21/ P@a137/ AWD32, 253, 1BBY 5515, 486,(95151, 933, 61,3953, 262 HSBBCANKL Q,ONDON
02/21/ 23131/ 2BD3 258, 000RPYO0O 23,996, 7(583, 801, 379p5,374 CI TI BARNKYO
02/21/ 23131/ 2BD32, 140, OOMY 0D98, 950,(4188B7, 422, 219,2528, 196 CI TI BARNKYO
02/21/ 23131/ D36, 901, OOPMY 0®44, 848 ,(06r%66, 640, 786,607, 310 CI TI BARNKYO
02/21/P3131/ AWD3 652, 00PYVO 62,012, 9861, 524, 31@B8, 676 CI TI BARKYO
02/22/P@a137/ 2UBD34, 597, 2BRY 04629, 018, (7053, 998, 52,2020, CRBEUN SEENDBRANCH
02/ 22/ P@a137/ BP37, 284, 3BMY D037, 98(11,,100109, 52518685 CREZIUN SEENDBRANCH
02/ 22/ »P23131/ D3 434, 000RPYO 40,531, 2300, 037,97494pP3,251 CI TI BARNKYO
02/ 22/ »3131/ 2BD32, 143, O0OMY 0D99, 973,(016BV7, 699, 05,2274, 016 CI TI BANKYO
02/22/ 23131/ D31, 788, 0PY¥.10®98, 79(01,1BHB7, 483 1168P6, 967 CI TI BARNKYO
02/22/P3131/ AWD31, 039, OMY 0®9, 632, 9(3918, 042, 514690, 357 CI TI BARKYO
02/13/P3131/ 2UBD3 946, 00PYO 88,531, 32867, 271,724pP59,602 CI TI BARKYO
02/13/»P3131/ 2BD35, 438, O0OMY 0HO7, 060, (8541, 674, 05,0386, 8414. PMORGAHW STEOK Y O
02/ 07/ @137/ BD35, 624, 7TORY 9826, 172,018, 758, 02,1914, OOREUT SBCAHNBKGL ONDON
02/07/ 3131/ D3 762, 000RYO 71, 060, 4970, 297, 0973, 394 JPMORGAHWASIEQKY O
02/07/ 23131/ 2BD32, 457, O0OMY 030, 007, (1426, 666, 63,2340, 5210. PMORGAHMNA STEQK Y O
02/27/Pa137/ 2PX¥3 155, 88USHON, 700, 000156, 788, 42P06, 926DEUT SBCAHEKGL ONDON
02/27/Pa137/ 2P¥3 705, 4180S®4B, 700, 0007100, 159, 346745, 40BEUT SBCAH\KGL ONDON
02/ 27/ Pa131/ 2®P¥3 53, 639AV21573,653. 58,985,554345, 633 CI TI BARNKYO
02/ 27/ @131/ 2®W3 5,959 A9®D1 63, 739.24,998, 395 38,404 CI TI BARNKYO
02/ 27/ @131/ 2®PI3 5,979BR40 128, 979.5%, 986,415 7,075 CI TI BANKYO
02/ 27/ Pa131/ 2®PX¥3 250, 30BRB5%, 399, 28025m®, 600, 52@96, 170 CI TI BARNKYO
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O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURI TI ES

ettl ement Unrealized
(d§ate rP:cy SalGcy Purchaswal gé@PYappreciation Counterpa
(JPY)

02/ 06/

0

0

0

2/
2/
2/
2/
2/

2/

2/

2/
2/
2/
2/
2/
2/
2/
2/

2/

2/

2/
2/
2/
2/
2/
2/
2/
2/
2/
2/
2/

2/

06/
06/
06/
06/
06/

06/

06/

06/
06/
06/
06/
06/
06/
06/
06/

06/

06/

06/
06/
06/
06/
06/
06/
06/
06/
06/
06/
06/

06/

@137/ 2BDFH3, 929, IPY¥52D86, 87(35,7%6, 093 988TBO0, 3BIMMRCLBMAYNK. O, ONDON
@137/ 2BD32, 063, 2BRAY. 6792, 573,(41690, 290, 85,5282, 6 OBEUT SBCAHN&KGL ONDON
Pa137/ D32, 835, 1BMY 9366, 638 ,(9261, 482, 59,9)56, 4 BARCLBMAYNK. O, ONDON
Pa137/ 26D36, 400, 0OMY 099, 069, (44B0, 262, 38,3907, 13MEUT SBCAHNBKGL ONDON
Pa137/ EWRA 3,961, 2PY¥526B61, 46(55,7%4®B2, 6162 %8,6849, BARCLBAYNK. O, ONDON
Pa137/ EWR3L 0, 765, 6PY.17 857, 10(41,.,369%8, 557582817, 338HSBBCANK. O, ONDON
@137/ EURA S, 493, 3PX¥650A35, 04(85,09049, 2862 &5,176 ICREIBUN SEENBRWNCH

qY4BAI\D<FSCOTE’AND
LONDON

@@137/ZQJR31,639,0.]9FBY9207,364,(410957,708,5%,16)55,%
Pa137/ EURB1, 115, 3PY 3636, 48(33,4BH3, 1411 860D,5341, 8SBEHOUT SBCAHNEKGL ONDON
@137/ EURAS5, 732, 0P¥540F 91, 86(25.,8416, 2902 P%,557 1, 8BOUT SBCAHNEKGL ONDON
@137/ EURR 1, 984, 9®°¥29& 81, 25(72,168%1, 7841, %6%,1972, 485 UBBGLONDON
Pa137/ EWRxB1, 006, 937822, 55(53,1B460, 0691, 80,3985, 19 PMORGAHNASEQNDON
Pa137/ BPR5,517, 9P¥31&55, 98(53,8%5M1, 513,443,097 2, 42BUT SBCAHNBKGL ONDON
Pa137/ zBP38, 525, ORBY 26248, 06(22,,213%3, 1705808Pp1, 4 DEUT SBCAHNBKGL ONDON
Pa137/ 2BP3 740, 0O0ORYVO0108, 341,(41103, 571, 14,8970, 292 PMORGANSEQNDON
@137/ BP3L3, 261, 4PXY.12P43, 60(21,,885/6, 0898923012, OBAMRCLBMAYNK. O, ONDON
@137/ LBP36, 451, 40RY. 5944, 499 ,(30®B2, 944, 835p54, 750 UBBGLONDON

R ANXFSCOTPARND
Qgg LONDON

Pa137/ BP32, 218, 49BY 6324, 796,(131160, 503, 22192,
@137/ BPRO, 764, 9P¥ 35040, 10(42 ,3%B®6, 2851 3FH,391 9CROMBEUN SEEONBARWMNCH
Pa137/ LBP33, 425, 6JIMY 5499, 733 ,(28779, 453, 2®1 P80, 256HSBBCANK. O, ONDON
Pa137/ AWD37, 067, 0BRY 6278, 526 ,(86704, 723, 830803, 04.9PMORGAHNASSEQONDON
Pa137/ AWD3 588, 598BRY8 56,512, 9(1885, 363, 290149, GRBEUN SEBNIBRWNCH
Pa137/ AWD3 960, 294RY 0 92, 258, 5580, 324, 918P33, 63BEUT SBCAHNEKGL ONDON
@137/ AWUDB7, 136, 0P&¥.37452, 65(33,94893, 0625988pPp1, 793HSBBCANK. O, ONDON
PG131/ 2BD3 353, 000RYO0O 33,029, 7142, 565, 453p4, 261 CIl TI BARNKYO

PB131/ 2UBD32, 065, 0OMY 0D93, 635,(015V0, 503, 28,7)31, 761B. PMORGANASTEQKY O

PB131/ BRL3 150, O0OORYO 7,033,81(36,989,616n4, 197 CIl TI BARKYO
PBG131/ BR1L34, 100, 0ORY 0D92, 257 ,(549%1, 049, 51,7208, 030 CI TI BARKYO
pPG131/ AWD3 73, 000PY0O 7,044,50086,888,458)56, 050 CI TI BARKYO
PG131/ Z®WR3 671, 0O0ORYWO 7,058, 6136, 888, 303)70, 310 CI TI BARKYO
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYappreciation Counterparty
(JPY)

02/ 05/ @137/ 2BD34, 932, 1ARY 4460, 858, (340%4, 884, 25,797 4, ORBBDEUN SEBNDBERVWNCH
02/ 26/ P@a137/ 2P¥3 248, 529S®32, 700, 0002409, 016, 91492, 9OBREDIUN SEENDBRANCH
02/26/P@a137/ AWD31, 663, 20BY 2B59, 460, (01186, 440, 20,7019, 806 HSBBCANK. Q,ONDON
02/ 26/ P@a131/ 2P¥3 101, 024 UD5D, 078, 9781019, 540, 89311, 442 CI TI BARNKYO
02/ 26/ P3131/ 2®PN¥3 149, 4240S®1D, 629, 5831506, 334,59009, 971 CI TI BARNKYO
01/ 24/ 23131/ 2®PN¥3 129, 77AUD4B, 474, 1241319, 101, 9946322, 698 PMORGAHNASIEQKY O
02/01/ 23131/ 2BD#6, 234, 3IPY¥4Q@®91, 91(84,84615, 271282817, 120 CI TI BARNKYO
01/28/P3131/ 2JPN¥3 156, 7984 UD7D, 781, 0331L68&, 062, 61312, 263, 66 3 PMORGAN STEQKY O
01/28/P3131/2P¥3 1,018A83 11,572.96,092,053 73,190 CI TI BARKYO
01/ 28/ PB131/ 2®PI3 970, BRE 24,178.80,126,670156, 615 CI TI BARNKYO
01/ 28/ »PB3131/ 2®P¥3 53, 353BRMI371, 329,834600966, 868, 613,827 CI TI BARNKYO
01/ 28/ P23131/ 2®PI3 847, EUR 7,739.56 933,525 86, 352 CI TI BARNKYO
01/ 28/ P23131/ 2®PI3 1,047Z9%R4 108, 206. 410,110,817 62, 893 CI TI BARNKYO
01/25/P3131/ 2PWN¥3 225, 96AUD2B, 566, 6852486, 198, 71367, 232, 309 PMORGAHNA STEQKY O
01/25/P3131/2P¥3 1,435AUDP9 16,308.36,538,897103, 138 CIl TI BARKYO
01/ 25/ 23131/ 2®PI3 1,388BRR1 34,606.90,612,593224, 162 CI TI BARNKYO
01/ 25/ 6131/ 2®P¥3 115, 158R1L3D, 870, 3371300, 750, 316&, 592, 235 CI TI BARNKYO
01/ 25/ 23131/ 2®PI3 138, EUR 1,267.16 152,841 14,138 CI TI BANKYO
01/ 25/ 23131/ 2®PI3 1,4957Z8&R0 154, 436. 510,585, 403 89, 763 CI TI BARNKYO
02/25/P3131/ ED31, 129, 00MY 0DO5, 971,(815MB4, 154, 09,7917, 759 CI TI BARKYO
02/25/P3131/ UBD33, 934, 00RMY 070, 315,(2BM2, 924, 90,5390, 38H4. PMORGAHNA STEQKY O
02/ 25/ P3131/ BRL3 104, O0OPYO 4,947,86(04,846, 134)01, 726 CI TI BARNKYO
02/ 25/ 23131/ AWD32, 067, OOMY 0D99, 168,945, 047, 146,1D21, 779 CI TI BARNKYO
02/ 25/ 23131/ AMUD3 51, 000PY0 4,914, 18134,812,484)01, 699 CI TI BANKYO
02/ 25/ P26131/ ZWR3 470, O0ORYO 4,956, 4364, 824,892)31,544 CI TI BARNKYO
01/29/P3131/2P¥3 92, 205AUXr4,047,331982828, 738,623,564 CIl TI BARKYO
01/29/P6G131/ 2®P¥3 63, 4588MI48,581, 703730703,32H, 245,277 CIl TI BARNKYO
01/ 23/ »PB131/ 2®P¥3 27, 041A282307,153. 28,983, 7914, 942, 512)JPMORGAHASIEQKY O
01/ 23/ 23131/ 2®PI3 7, 700 AD7 87,467.48,253,641553, 164 CI TI BARNKYO
01/ 23/ 23131/ 2®PI3 7,563BR24 188,517.28, 784,419,221, 0095 CI TI BANKYO
01/ 23/ P®3131/ 2®PX¥3 55, 902BRI28, 393, 388680928, 318, 025, 490 CI TI BARNKYO
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYappreciation Counterparty
(JPY)

01/ 23/ »®6131/2®PN¥3 12, 182EWRB5 111,300.868, 424, 7816, 241,801 CI TI BARNKYO
01/23/P3131/2PN¥3 7,964ZAR3 822,388.080,442,411477,998 CI TI BARKYO
02/15/P3131/ UBD31, 419, 0MY 0D32, 485,(810%0, 907, 5185578, 220 CI TI BARKYO
02/15/ 3131/ 2BD32, 527, 0O0OMY 033, 916,((82A03, 124, 36792, 449)J. PMORGAHWA STEQOKY O
02/08/ @137/ AAWD31, 069, 4¥MY 402, 531,(012®G0, 593, 010,7938, 018 UBBGLONDON
02/08/P®3131/ BD3 556, 00RYO 51, 879, 92511, 292, 89587, 026 CI TI BARNKYO
02/08/P23131/ UBD3 44, 000PY0 4,116,64084,059,150p7, 498 CI TI BARNKYO
02/08/P3131/ UBD3 44,000PY¥0 4,105,60054,059, 15046, 455 CIl TI BARKYO
02/08/P3131/ 2UBD3 44, 000PX¥0 4,138, 4584,059,150)y9,308 CIl TI BARKYO
02/08/PB3131/ 2BD34, 752, O0OMY 0940, 006, (640308, 388, 119,3618, 49J7. PMOR GAHW STEQOK Y O
02/ 14/ P@a137/ BD39, 789, 7HRY 3912, 008, (242, 893, 8%,3)14, 39OEUT SBCAH\NBKGL ONDON
02/14/ 23131/ 2BD3 415, 000RYO 38, 706, 0(2%8, 285, 1640, 862 CI TI BARNKYO
02/14/ 26131/ 26D3 310, 000RYO 29, 100, 06248, 598, 556P1,508 CI TI BARNKYO
02/14/P3131/ 2BD3 310, 00PYVO 28, 900, 1(0218, 598, 558P1, 545 CI TI BARKYO
02/14/P3131/ 2BD3 310, 00PYO 28, 912, 9358, 598, 558014, 379 CIl TI BARKYO
02/14/ 23131/ 2BD33, 188, 0O0OMY 098, 004,(627%4, 103, 8%,3900, 813 CI TI BARNKYO
02/ 20/ P@a137/ D37, 322, 54RY 3485, 060, (9045, 346, 89,0714, 18HEUT SBCAHNBKGL ONDON
02/ 20/ 23131/ BD3 35, 000PY0 3,284,00013,228,869p5, 132 CI TI BANKYO
02/ 20/ 23131/ BD3 35, 000PY0 3,261, 70(03,228,86982, 831 CI TI BARNKYO
02/20/P3131/ 2BD3 35,000PY0 3,274,78(43,228,869H%5,915 CI TI BARKYO
02/ 20/ P26131/ GBD3 5, 100JPY 475,770 (470,492) 5,278 CIl TI BARNKYO
02/ 20/ P®3131/ 2BD34, 711, OOMY 0939, 209,364, 605, 84,3603, 557 CI TI BARNKYO
02/20/ 6131/ AWD3 739, 000RPRYO 71,629, 3(76/19, 733, 842B95, 535 CI TI BARNKYO
01/31/ 6131/ D31, 576, 1L0PY 0D45, 720,(11085, 400, 59%)9, 512 CI TI BANKYO
01/31/P23131/ 2PN3 144, 29BRE6F, 145, 107146, 553, 920263, 403 CI TI BARNKYO
01/31/ 26131/ 2FPN¥3L, 080, 6BRLEZBY9 555, 140000, 610,128,7951, 668 PMORGAHA STEQKY O
01/31/P3131/ 2P¥B6, 334, 2BRL3GEH3 038, 1675PH, 465256,3225, 800 CI TI BARKYO
01/31/P23131/ 2®PX¥3 145, 7T2QARAA, 264, 020482430, 53610, 429 CI TI BARNKYO
02/12/»6131/ 26D31, 505, O0MY 0D41, 774,018, 841, 37,8932, 6313. PMORGAHA STEQK Y O
02/12/ 23131/ BR1L31, 740, OOY 0®B1, 858, 3(181, 079, 557)y8, 762 CI TI BANKYO
02/12/ 6131/ AWD31, 660, OOMY 0D58, 022,(613%B6, 641, 64,8380, 990 CI TI BARNKYO
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYappreciation Counterparty
(JPY)
02/04/ 23131/ D32, 159, 0O0ORY 0DOO, 052,949, 175, 108797, 833 CI TI BARNKYO
02/04/P3131/ AWD3 41,000P¥0 3,951, 6403,868,860B2, 780 CIl TI BARKYO
02/04/P3131/ ZWR3 381, 00RPYO 3,961, 41(33,911,242K60,171 CI TI BARKYO
02/ 28/ P@a137/ 2®P¥3 257, 602AUB1D, 754, 93829%9%, 128, 324525, GREDEUN SEENDBRAWNCH
02/ 28/ P@a137/ 2®P¥3, 160, 7985DAR2 600, 00016@, 078, 93319, 048 HSBBCANKL O,ONDON
TOTAR, 714,519,929
Tradﬂttasgtzler&etr;/t Salcy Purchas\éalUéPYﬂg;:gg::ﬁ\tziegn Counterparty
(JPY)

02/19/P@a137/ 2FP¥3 168, 450USH8MN, 800, 0001606, 011, 2(76, 440 CRERJUN SEENDBRANCH
02/19/P@a137/ 2Px¥3 582, 73 US®H8K, 200, 0005010, 816, §16, 92 1CRBEUN SEENDBERANCH
02/19/ 23131/ 2®PN¥3 42,976AR2B1444,022. 88,899,014, 077,235) CI TI BARNKYO
02/19/ 23131/ 2®PI3 9,450U%D4 101, 056.59V, 322,806(127,998) CI TI BARNKYO
02/19/ 23131/ 2®PI3 9, 357UGBMD9 100, 053.5%, 230, 282(126,727) CI TI BARNKYO
02/19/P3131/2P¥3 9,388UBP1 100,390.8%,261,397(127,154) CI TI BARKYO
02/19/P3131/2P¥3 99, 949YMA, 068, 749984595, 741, 353, 668) CI TI BARKYO
02/ 21/ P@a137/ 2PX¥3 519, 264S®6B, 570, 0005100, 712, 6(79NM, 551, 69.8PMORGCAHNASEQONDON
02/ 21/ P@a137/ 2®P¥3 215, 48&0S®524, 300, 000210, 125, 5(131, 361, 435HSBBCANK. O, ONDON
02/21/ 23131/ 2®PN¥3 23, 996AUB3 251,972.8B,776, 769219, 984) CI TI BARNKYO
02/21/ 23131/ 2P¥3 198, 95BR488, 232, 92019DM, 243, 2(419, 707, 239) CI TI BARNKYO
02/21/P3131/2PN¥3 62,012y9B6667,595. 84,587,991424,995) CIl TI BARKYO
02/22/ @137/ 2PN¥3 606, 10WSHO®, 500, 0005 DM, 485, 1(6&@, 624, 2BBRCLBAMANK. O, ONDON
02/ 22/ »P3131/ 2®P¥3 40, 531A2B0421,901.36,811,698719,532) CI TI BARNKYO
02/ 22/ »23131/ 2®P¥3 199, 97BRL6AB, 230, 0671970, 110, 3(31, 862, 729) CI TI BARNKYO
02/ 22/ »3131/ 2®PX¥3 99, 632y¥BA, 068, 793983599, 821,033,103) CI TI BARNKYO
02/13/»P3131/ 2®PX¥3 88, 531ABR26915,894. 85,426,042, 105, 283) CI TI BARNKYO
02/07/P3131/2FP¥3 71, 060AUD®1739,267.59,759,0886, 301, 405 PMORGAMNSIEQKY O
02/27/P@a137/ EWR35, 091, 6M4PLY 4608, 820,(861154, 155, 282834, 4OEUT SBCAHKGL ONDON
02/ 27/ P@a137/ BP31, 123, 1R2RY 4255, 881 ,(51027, 193, 024811, 5DEUT SBCAHNBKGL ONDON
02/ 27/ Pa131/ BD3 585, 000RPYO 53, 639, 9(2513, 955, 96(9316, 048) CI TI BARNKYO
02/ 27/ 2131/ BD3 65, 000PY0 5,959, 9915, 995, 108()35, 117) CI TI BARNKYO
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TOKI O MARI NE STRATEGI C TRUST
NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI
TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND
ettl ement Unrealized

Tradat(d§ rP:cy SalGcy Purchaswal gé@PYYdepreciation Counterparty
at e

(JIPY)
02/27/2a131/ USD3 65, 000PY¥0 5,967, 9405, 995, 108)27, 168) CITI BARKYO
02/27/Pa131/ UBD3 65, 000P¥0 5,979, 3405, 995, 108)15, 768) CI TI BARKYO
02/27/Pa131/ UBD32, 721, 0ORY 0D50, 304 ,(35B0, 964, 42850, 070) CI TI BARKYO
02/27/Pa131/ UED39, 254, 00RY 0D48, 536, (2883, 518, 8@1P82,578) CI TI BARNKYO

02/ 27/ 28131/ 2®PX3 5,967 2ZAR0 577, 297. 50, 898, 687 (69, 253) CITI BARKYO

02/06/2@137/ IPNB, 755, 9HUDBB5 912, 282665, 073 (058912, 7BFYT SBOAHNEKGL ONDON

02/ 06/ 2a@137/ 2PN3 266, 638 UD2B, 762, 3982 5%, 830, 0365, 808, SBAR CLBANK. O,ONDON

02/06/Pa13a7/ 20PN3 963, 55USOAD, 289, 2394B0 960, 5§42, 59 0CRBIEUN SBBONBFRANCH

02/06/Pa137/ 2PNB, 040, 1USDBL]L 498, 827907, 318 (820 785CROIBUN SEBNBRANCH
02/06/Pa137/ 2PN%, 135, 0UBDSSH], 583, 968088, 704 (BB3 343CREMUN SBEBONBENNCH
02/06/2a@137/ 2PNB, 552, 6 UBDB®E 114, 58559F, 243 (BIJ9 410, 76 HSBANK Q,ONDON
02/06/2@137/ 2PN3 172, 194USD5D, 838, 766L6%B, 586, 6(3%6, 608, 314) UBSGL ONDON
02/06/2a@137/ 2PNF, 380, 7THBDFA3 456, 668296, 136 (846617, 89 H)SBANK O, ONDON
02/06/P@137/ 20PN, 357, lUSDAH3 559, 639342, 813(340290, 81 B)SBBANK O, ONDON
02/06/2a@137/ 2PN3 499, 73WSD8Y, 361, 3684%8, 470, 9(1D, 262, 37 7HSBBANK A, ONDON
02/06/Pa137/ 2PNB, 936, 4WBPDAR] 081, 185884, 082 (554401, 2DiBYT SBCAHNEGL ONDON
02/06/2a@137/ IPNB, 922, 5USDUE4 932, 281860, 349 (%55205, 21 PYOR GAN SEQNDON
02/06/2a137/ 2PN2, 781, 2HBDRO2 731, 729732, 114(383142,829) UBSGLONDON

02/06/ 28137/ 2PNB, 546, 8 UGDDEA3 262, 885485, 03 7(, 180D, 822, J7.4PMOR GAN SEQND ON

02/06/ Pa137/ 2PN3 207,364u,s40021,216,73320747,446,0(021,918,R95§)AWSCOTLEOANNDDON

02/ 06/ 2@137/ 2PN3L, 248, 0WBDABE 341, 835288, 497 (4152564, O0BEBY T SEOAHNEKG L ONDON

02/06/Pa13a7/ 2PN3 108, 34USHOD, 158, 1741 M, 816, 6(315, 524, 77.4PMOR QAN SLEQN D ON

02/06/Pa13a7/ 20PN3 678, 520S®7A, 253, 4796 64&, 977, 4(2®, 54 9, 414.5PMOR QAN SLEQN D ON
02/06/Pa137/ 2PY3 56, 512UD0L 3 604, 125. 56,717, 562795, TREPIUN SEBONDBRNANCH

02/ 06/ 28137/ IPNF, 561, 4@SDEDE 452, 261483, 194 (F85270, BARC LBANEKL O, ONDON

02/ 06/ 2a@137/ 2PN3 944, 49WSDIAD, 096, 739323206, 648, 292, 685) UBSGLONDON

02/06/ @137/ 2P¥3 336, 53VSD0T, 593, 5693DD, 429, 43D, 103 "PTPRNIFSCOTEERD

02/06/2@137/ 2PN3 92, 258UFB3 986, 247. OD, 960, 128, 298, 4 DE)T SBOAHNEKGL ONDON

02/06/ 2a137/ 2PN3 324.79&15915,472,08332407.225,0(043,571,R9f§)AWSCOTLEOANNDDON

02/06/ 28131/ 2PN3 33, 029A0UN 4 342, 190. 32, 289, 908739, 811) CITI BARKYO
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYYdepreciation Counterparty
(JPY)

02/ 06/ P23131/ 2®PI3 7,033U8D3 75,191.74,936,694(97,119) CI TI BARNKYO
02/06/P3131/2P¥3 7,058UBD3 75,456.856, 961, 152(97,461) CI TI BARKYO
02/06/P3131/2PX¥3 7,044U5M8 75,306.0B,947,242(97,266) CI TI BARKYO
02/06/PB131/ 2®PX¥3 192, 25USP45B, 055, 240188%, 602, 9(78B, 654, 573) CI TI BARNKYO
02/ 05/ @137/ 2PX¥3 460, 8534 UBDO4, 772, 06044838, 858, 032, 000CRBEUN SEENDBRAWNCH
02/05/ @137/ 2®PX¥3 185, 758S®0A, 000, 0001 &L, 456, 9(713, 301, 82.8PMORGCAHNASSEQNDON
02/ 26/ @137/ D30, 288, 3 PY. B4A4,669,(3%408, 876, (@606, 7THDEUT SBCAHNEKGL ONDON
02/26/P@a137/ 2PX¥3 159, 46WSO1IR, 700, 000156, 788, 4(2Z7, 671, 585HSBCANK. O, ONDON
02/26/Pa131/ 2ED31, 104, 0OOMY 0DO1, 029 ,(455W1, 824, 597P5,147) CI TI BARKYO
02/ 26/ P@a131/ D38, 375, OOMY 070, 676 ,(7T1B2, 446, $39)769,841) CI TI BARNKYO
02/ 26/ 23131/ AWD31, 589, OORMY 0D49, 424 ,(61209, 941, 915017, 295) CI TI BARNKYO
01/ 24/ 23131/ 2BD31, 545, O0MY 0D29, 779,(24482, 531,(511%5,)752, 26J/AMOR GAHWA STEQKY O
01/ 24/ »®3131/ 2BD31 0, 639, 0PY. ®®0, 635,(08B81, 484,(030®,)848, 922) CI TI BARNKYO
02/01/P3131/ UBD35, 159, O0RMY 0H74, 881,(34M5, 935, 330P54,020) CI TI BARKYO
02/01/P3131/ 2PNX¥A, 291, 9OAYDRAN4561,54820D94, 936,(4860982,434) CITIBARARNKYO
01/ 28/ »P3131/ 2BD31, 848, OOMY 0D56, 798,970, 484 ,(21937,)6 85, 3 2J/AMOR GAHW STEQOK Y O
01/ 28/ 23131/ UBD3 12,000PY0 1,018,86(31,107,041()88, 178) CI TI BARNKYO
01/ 28/ P23131/ BD3 12, 000PY0 1,047,92(41,107,041()59, 117) CI TI BANKYO
01/ 28/ 23131/ BD3 12, 000P@O0 970, 055(1,107,0410136, 986) CI TI BARNKYO
01/28/P3131/ BED3 660, 00PYO 53, 353, 0(380, 887, 2(4M™,)534,211) CI TI BARKYO
01/28/ P3G131/ GBED3 10, 400P0OO0 847,173 (959,435)Y112,262) CIl TI BARNKYO
01/ 28/ »P3131/ 2BD3A0, 056, OPY. ®@2, 139,(58B7, 700, (216%,)560, 728) CI TI BARNKYO
01/ 25/ 23131/ D32, 675, O0OMY 025, 966 ,(42486, 777 ,(8%60%,)811, 43I7AMOR GAHWA STEQKY O
01/ 25/ 23131/ UBD3 17,000PY0 1,435,75091,568,308132,549) CI TI BANKYO
01/ 25/ 23131/ BD3 17,000PY0 1,388,43(11,568,3080179,877) CI TI BARNKYO
01/25/P3131/ 2BD3 17,000P¥0 1,495,6401,568,308)72,668) CIl TI BARKYO
01/25/P3131/ UBD31, 410, 0OMY 0D15, 158,(11BN0, 077,(33104,)919,175) CITIBARARNKYO
01/ 25/ 23131/ UBD3 1, 700JRYO 138,703 (156,831)(18,128) CI TI BARNKYO
01/ 25/ 6131/ BD37, 745, O0OMY 00O, 659,(17164, 502,(61432,)843, 466) CI TI BARNKYO
02/ 25/ @137/ 2®P¥3, 219, 7T&¥BDA®BQ 000, 000108, 970(2P4 797,57 6HSBCANK. O, ONDON
02/ 25/ P3131/ 2®PX¥3 105, 97AU®B5H, 099, 04510®%3, 708, 6(15, 263, 241) CI TI BARNKYO
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYYdepreciation Counterparty
(JPY)

02/ 25/ P3131/ 2PX¥3 199, 168SD4D, 123, 3361LDP, 884, 990, 283, 950) CI TI BARNKYO
02/ 25/ P3131/2PNX¥3 4,956U8BD6 52,840.48,874,712(81,724) CI TI BARKYO
02/25/P3131/2P¥3 4,914UBH3 52,390.08,833,157(81,026) CI TI BARKYO
02/ 25/ P3B131/ 2®PI3 4,947U8®0 52, 749.04,866,279(81,581) CI TI BARNKYO
01/ 29/ 3131/ BD31, 092, OOMY 0®2, 205, {1P0, 740, 1831pH35,546) CI TI BARNKYO
01/29/ 23131/ 2BD3 792, 0O00RYO0 63, 458, 043, 064, 6(99,)606, 651) CI TI BARNKYO
01/ 29/ 3131/ D38, 823, 0OMY 0M99, 602,(08M3, 951,(8114,)349, 791) CI TI BARNKYO
01/23/P3131/ UBD3 323, 000PYO 27,041, 2829, 797, 8(521,)756, 56 9 PMORGAHNA STEQKY O
01/23/P3131/ 2BD3 92, 000P¥0 7,700, 47(78, 487,318)786,836) CI TI BARKYO
01/ 23/ P3131/ UBD3 92, 000PY0 7,964, 41(38,487,3183p22,900) CI TI BARNKYO
01/ 23/ 23131/ UBD3 92, 000PY0 7,563, 3248,487,3183pP23,989) CI TI BARNKYO
01/ 23/ »®3131/ D3 680, 000RYO 55,902, 8(2M2, 732, 3(16/,)829, 488) CI TI BARNKYO
01/ 23/ 23131/ 2BD3 148, 100RYO0 12,182, 98553, 662, 7(310,)479, 745) CI TI BARNKYO
01/23/P3131/ UBD3A1,346, 0P¥.10®O0, 51(8L,604466, 70 7(,46,2)8 8, 5J1.7AMOR GAH\W STEQK Y O
02/15/P@a137/2JPw¥3 231, 47WSDH52, 500, 000230m™, 571, 21(6899, 035) UBBGLONDON
02/15/P6131/ 2®P¥3 132, 4832UB0B, 370, 54412490, 327, 9(1x, 157, 893) CI TI BARNKYO
01/30/ 3131/ 2BD3 913, 000RPY0 83,067, 4B83%4, 227, 3(611,)159, 923 PMORGAHWA STEQKY O
01/30/P23131/ 2BD36, 344, OORY 077, 475,285, 255, §¥8)7 80, 326 PMORGAHNASIEQKY O
01/30/P®3131/ 2®PX¥3 83, 067AUDB5874,864.62,554,362513, 073)Y P PMORGAHNASIEQKY O
02/08/P@a137/2P¥3 102, 53USM®2B, 100, 0001 ™MD, 451, 3(315, 079, 690) UBBGLONDON
02/08/Pa@a137/ 2PN¥3 555, 18WS®O&®, 000, 00059, 370, 9(119, 812 CRERIUN SEENDBARANCH
02/08/PB131/ 2®PX¥3 51, 879AVWR21540,472.33,000,278879,643) CI TI BARNKYO
02/ 08/ PB131/ 2®PI3 4, 105A8D5 42,771.18,035,993(69,612) CI TI BARNKYO
02/08/ PB131/ 2®PI3 4,116BR48 86, 944.0@8,051,368(65,280) CI TI BANKYO
02/08/P2B131/ 2®PI3 4,1387ZAR8 394,988.040,054,839(83,619) CI TI BARNKYO
02/14/P3131/ 2P¥3 38, 706AWR6 401,588.3%4,894,912811,114) CI TI BARKYO
02/14/P3131/ 2P¥3 28, 912AWB5299,982.28,307,048605,892) CI TI BARKYO
02/ 14/ 23131/ 2®P¥3 28, 900BRIO1 608, 499. 2@, 354, 498545, 603) CI TI BARNKYO
02/14/ 23131/ 2®PX¥3 29, 100ZARB£L, 759, 000280323, 141776, 923) CI TI BARNKYO
02/ 20/ P@a137/ 2®PX¥3 914, 39US®2%, 800, 00090, 839, 148, 558, BARCLBAANK. A, ONDON
02/ 20/ 23131/ 2®PI3 3,261AUDO 33,830.9B8,192,373(69,327) CI TI BARNKYO
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS

AS AT FEBRUARY 28, 2013 (continued)
NOTE 10 FORWARD FOREI GN EXCHANGE CONTRACTS AS AT FEBRI

TOKI O MARI NE ROGGE GLOBAL HYBRI D SECURITIES FUND

Unrealized
Tradat%itgler&%@/t SalGcy Purchaswal gé@PYYdepreciation Counterparty
(JPY)

02/ 20/ 23131/ 2®PI3 3,284BRQO 68,677.06,200,173(83,827) CI TI BARNKYO
02/20/P3131/ 2PN3 475, EUR 3,798.15 458,123 (17,647) CI TI BARKYO
02/20/P3131/2P¥3 71,629YYX6 764,536.IH,531,063, 098, 311) CI TI BARKYO
02/ 20/ P2B131/ 2®PI3 3,274ZA8%4 310, 313.5%,185,594(89,190) CI TI BARNKYO
01/31/ 26131/ BDP®5, 067, 3P¥8Q&18, 51(68,987/0, 300(,812,4783, 837) CI TI BARNKYO
01/31/ 23131/ 2BD31, 576, L0MY 0D44, 290,545, 400, $96)1 10, 029) CI TI BARNKYO
01/31/ 23131/ 2BD31, 576, 1L0PY 0D44,542,(018&%5, 400, 598H8, 511) CI TI BARNKYO
01/31/P3131/ UBEDB78, 420,HBRMYL.60®B34, 2(3196,640%9, 89(91 219,459, 495) CI TI BARKYO
01/31/P3131/ 2BD3A1,800, 0PY¥.10®880, 65(8L,506808, 590 (270981, 649 PMORGAMN STEQKY O
01/31/ 23131/ UBD3 93,400PY0 8,530,59098,616, 468()85, 869) CI TI BARNKYO
01/31/ 23131/ 2BED862, 535,XBOW.20® 30, 3(2472,70M0, 50(364607,0)75, 970) CI TI BARKYO
01/31/ 26131/ 2®PYB, 718, 5SAUD®2Q 591, 883682,831,(656685, 404) CI TI BARNKYO
01/31/P23131/ 2PN3 144, 542UD8b, 518, 47814830, 287, 3(116, 254, 769) CI TI BARNKYO
01/31/P3131/2P¥3 8,530EWR9 68,863.88,306, 169224, 430) CI TI BARKYO
02/12/P3131/2FPW¥3 158, 022S®3T, 698, 16315480, 661, 3(610, 361, 277) CI TI BARKYO
02/12/»3131/ 2®P¥3 81,858y8M3879,676.484,153,149705, 164) CI TI BARNKYO
02/ 04/ P23131/ BRL3 85, 000PXY0 3,948, 81(73,960, 783()11,966) CI TI BARNKYO
02/ 04/ 23131/ 2®PI3 3,948U8D7 42,600.1BB,930,005(18,812) CI TI BANKYO
02/ 04/ 23131/ 2®PI3 3,951UH0 42,630.5B,932,815(18,825) CI TI BARNKYO
02/04/P3131/2P¥3 3,961U8D3 42,736.006,942,542(18,871) CI TI BARKYO
02/28/P@a137/ 2UBD32, 814, 6MBY 6D57, 602,(821509, 590, {80P87 CRECYUN SEENDBRANCH
02/ 11/

Pa137/23®PN¥3 401, 142SD04, 300, 0003 DO, 582, 494, 560, 209HSBBCANKL O, ONDON

TOTA(L2, 166, 850, 108)

As at February 28, 2013, the unrealized appreci at
2,714,519,929, the wunrealized depreciation on th
These are disclosed in the statement of net asse!
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TOKI O MARI NE STRATEGI C TRUST

NOTES TO THE FI NANCI AL STATEMENTS
AS AT FEBRUARY 28, 2013 (continued)

NOTE 11 CHANGES I N THE I NVESTMENT PORTFOLI O

A detailed schedule of portfolio changes for the
avail able free of charge upon request at the regi
Trust.

NOTE 12 SUBSEQUENT EVENT

There has been no subsequent event after statemeil
requires disclosure in the financial statements.
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND

STATEMENT OF I NVESTMENTS AND OTHER NET AS
AS AT FEBRUARY 28, 2013 (expressed in JPY

. 0,
Description Currency NQoumalnhtailt , Cost MaE Evgaglkue /oginseett .

TRANSF ESREABURHATDOMASITTB BOFF I GSTAAEXCHANGEALTMMNMNOTRERBUL MARRET

BONDS
AUSTRALI A

COMMON VBEAANCKFAHU S T RB L b %
08/ 06/ 2019

NATI CONWPLI TRUBTFRRERPETUAL USD 5,100,000392,980,63277,595,988.45%
755,030,54952, 135,920.90%

EUR 3,320,000362,049,91474,539,938.45%

BRAZI L
BAND@BRASIAI9A/ CAFRARERPETUALSD 4,280,000469,658,64477,961,9549. 45%

BAND@BRAYIAI9A/ CAFTMBRS5 %
01/19/ 2023

I TAUNI BANDODOBENGCAY BIARND 5 %
03/19/ 2022

USD 19,590, 0010, 633,218, 17867,217, 61687%

Uusb 20,100, 0010, 728,919, 19943,568, 32384%

747,89316%

3,831,797, 21388
CAYMASL ANDS

MUFCAPI FANABCEPRRERPETUAL GBP 9,320,000, 241,860, 24831,575,68136%
1,241,860, 242831,575,68136%
DENMARK
DANSBKAENFKRDIO9/ 29/ 2021 GBP 9,105,000,091,659, 21289,273,31422%
1,091,659, 21289,273,31422%
FRANCE
AXBARN4/ 16/ 2040 EUR 10,850, 0010,021,544, 28362, 196, 94929%
AXBA . 5000/ 29/ 2049 Uusb 19,300,000, 713,867,07223,406,8a8063%
BNPARI BREERPETUAL EUR 5,200,000598, 005, 99886, 278, 749.56%
BNPARI BAFSRRERPETUAL EUR 2,000,000226,134,30225,619,688.21%
BNPARI BREERPETUAL UsSD 24,600,000, 119,362, 29200, 146, 5@809%
BPOERRERPETUAL USD 4,200,000352,763,65876,591,948.45%
BPOE 2BPB®BRPETUAL EUR 16,590, 0010, 724,085, 22994, 749, 18199%
SOC| BENERRARRERPETUAL USD 24,380,000, 041,904, 23@58, 723, 42614%
SOC| BENERRARRERPETUAL EUR 3,300,000298,571,421848,507,77D.43%
10,096, 238190876, 221, AD179%
GERMANY
COMMEREB/ANKE %/ 16/ 2021 EUR 15,700, 000,090,028, 87997,825,08089%

MUENCHEBNERKVERSIAOARRUNGS

[)
05/ 26/ 2042 EUR 10,900, 0010, 177, 481, 18647, 065, 32847%

3,267,510, 85B544,890, 3B836%
GUERNSEY
CREDIUN SGSGREOGBERNSEW2/ 24/ 20 4USD 20, 200,000,684, 331,483%87,584,98889%
1,684,331,48387,584,98889%

The accompanying notes form an integral part of these
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND

STATEMENT OF I NVESTMENTS AND OTHER NET AS
AS AT FEBRUARY 28, 2013 (expressed in JPY

i 0,
Nomi hal Cost Mar kveatl ue %ofnet

Description Currency Quantity (no8g assets

TRANSF ESREABURHATDOMASITTB MOFFI GSTAAEXCHANGBEALTMMNOTRERUL MARRETONt i nued)

| RELAND
CLOVERIEORBWI BEI NS URBNCTE

e EUR 12,940,000, 509, 771, 3871, 647, 21578%
CLOVERIBORURIINE URBRCEBRN ¢ g 7,900,000892,911, 013166, 547,848 11%

07/ 24/ 2039

2,402,682, 334838, 195, 0@389%

JAPAN
ygff?iﬂztﬁynJRg&quN USD 21,500, 0000, 904, 234, 24202, 419, 62209 %
NI PPLONAENS URGRFGRENO / 18/ 2042 USD 19,406,000, 652,163, a5819, 670, 613 73%
SUMI TMOMCSAUI8B 8/ 01/ 2022 USD 7,110,000599,089,30725,580,018.69%
SUMI TMOMCEBNNKCREIPA 1/ 09/ 20 2BUR 1,820,000196,836,86236,737,028.22%
4,352,323, 88D84, 407, 4@573%
JERSEY
gEgg?ﬂﬁﬁFREmungsa?S% USD 4,730,000427,998,92865, 165, 370. 44%
HSBXAP| FANDLRGJERRBRERPETUAUR 7,300,000896, 254, 13883, 588, 18D. 84%
HSBOAPUNDFRBERPETUAL UsD 13,060, 000996, 427, 129201, 891, 31814%
2,320,680, 28B50, 644, 889 42%
LUXEMBOURG
§2F§$¢?§§?u@ayw.lz5% USD 4,810,000434,452,08501, 092, 468 . 48%
VAP MUSG RTBAPI BAL BT5%  ysp 21,820, 00D, 049, 341, 25257, 766, 927 14%
¥g?ﬁ§¥%¥%gTBAP'$ML95% USD 2,900,000280,930,22287,591,12D.27%
2,764,723, 86046, 450, 52289 %
ME X1 CO
BBVBAMANCOVER50%8 / 10/ 202 1 UsSD 5,320,000447,387,61554,880,57D.53%
BBVBAMANCOVER50%8 / 10/ 202 1 UsSD 8,850,000726,964,808922, 066, 459.87%
BBVBAMANCCOVMER2B %/ 22/ 2020 UsSD 8,600,000904,324,36B00, 415, 02D.85%
2,078,676, 28877,362, 08725%
NETHERLANDS
ABNMRBOANNG . 37054% 27/ 202 1 EUR 13,240,000, 420, 776, 45599, 403, 704 71%
ABRNMRBOANNKYZ . 12057% 06/ 2022 EUR 5,500,000587, 956, 71469, 690, 05D. 73%
ALLI ANRANBEFRO7/ 08/ 2041 EUR 12,100,000, 294,189, 35642, 835, 51056 %
| NBANKFERB3/ 15/ 20109 EUR 7,630,000811,471,520806,542,446.86%
| NBANKFRB5/ 29/ 2023 GBP 6,690,000837,014,201065, 311, 53601%
RABOBARMRERPETUAL UsSD 23,400, 00D, 239, 783, @7B42, 799, 3@222%
7,191,192, B2526, 582, 68009%
NORWA Y
DNEORBANKRRERPETUAL GBP 10,330,000, 317, 454, 35805, 917, 384 43%
1,317,454, 35805, 917, 384 43%
The accompanying notes form an integral part of these
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND

STATEMENT OF I NVESTMENTS AND OTHER NET AS
AS AT FEBRUARY 28, 2013 (expressed in JPY

. 0,
Description Currency NQoumalnhtailt , Cost MaE Evgaglkue /oginseett .

TRANSF ESREABURHATDOMASITTB MOFFI GSTAAEXCHANGBEALTMMNOTRERUL MARRETONt i nued)

PERU
BANDBCREDFR®4/ 24/ 2027 USD 7,400, 000744,095,37734,425,228.70%
744,095,37734,425,228.70%

SI NGAPORE

OVERSHANBARNKLNBRH. 25%
11/18/2019

UNI TGMMERSFERAND / 17/ 2022 USD 3,000,000238,972,72281,950, 25D.27%

UsSD 2,440,000197,384,45234,868,61D.22%

436,357,18316,818,869. 49%
SWEDEN
NORDBEAANKBF RDN9/ 29/ 2049 UsSD 4,860,000411,247,86387,428,860.46%
N ORDBEAANAKBA . 8 7055% 13/ 2021 UsSD 6,210,000497,147,80821,250,286.59%
SVENBKNDELBRRERPETUAL EUR 5,470,000538,665,858566, 935, 258.63%
1,447,061,82375,614, 40468%

SWI TZERLAND

UBBG ERSEW?2/ 22/ 2022 UsSD 20,180, 000,658, 184, 89887, 255, 40488%
UBBGTAMPBQRD %/ 25/ 2018 UusD 7,600,000795,725,328336,559,08D.79%
UBBGTAMFQRIDIR058% 17/ 2022 UusbD 4,300,000427,789,80443,062,61D.42%
2,881,699,82266,877, 183309%
TURKEY
FI NANSBAINGKW/ 01/ 2017 UsSD 13,750, 0010, 346,176, 83317,846,54125%
TURKGXRABTREB %/ 13/ 2022 USD 5,690,000517,178,65%955,344,0848.53%
YAPMEKREBM W1/ 22/ 2020 UusbD 1,800,000159,893,33865,372,1844.16%
2,023,248, 23838,562,80994%
UNI TKEDNGDOM
AMLPNERN2/ 19/ 2026 GBP 4,700,000492,892,67%71,203,1760.64%
AVI PRAERDS5/ 20/ 2058 GBP 5,600,000847,016, 15806, 585,8648. 77%
BARCLBA®PBEE% 1/ 23/ 2018 EUR 18,960,00D, 145,645, 23696, 525, 3Q047%
COVENSTIRYL DS ONG ET 8 7050% 28/ 20 2@B P 4,570,000571,662,22561,036,599.72%
HSBHOLDIPNGSS 8% / 01/ 2038 USD 6,160,000586,445,50¥Y39,515,0048. 70%
LLOYIDSSBANXKLT. 62054% 22/ 2025 GBP 4,600,000793,994,34052,884,099.71%
LLOYIDSSBANXKLE. 62053% 05/ 2018 EUR 9,440,000861,243,314138,183,44408%
NATI ONBMWIIDLEDIONGG ETYB %/ 22/ 20E0R 11,620, 0010, 210,585, 18636, 180, 24955%
PRUDENLIEARNS5/ 29/ 2039 GBP 2,530,000411,730,124802,233,09D. 48%
PRUDENITLIBAL2 B®BHRPETUAL UsSD 19,750, 0010, 730,585, 23023, 958, 42864 %
ROYBKSCOTBND?2152% 15/ 2022 UsSD 23,480,000, 051, 409, 23268, 394, 92315%
ROYBKSCOTEND3044% 09/ 2018 EUR 14,240, 0010, 371,834, 394814,390,24482%
STANDARIRRRERPETUAL UusD 20,000, 0010, 496,622, 13864, 187, 11277%
STANDAHRARTO9B %W/ 11/ 2023 UsSD 10, 000,000879,223,06024,113,119.88%
STANDARERN2/ 04/ 2042 GBP 12,900,000, 911,061, a88B86, 951, 64979%
ZURIFAMNARRRERERPETUAL GBP 2,840,000364,574,39430,491,950.41%
17, 726,525209816, 834, 44958%
The accompanying notes form an integral part of these
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D
SECURI TI ES FUND

STATEMENT OF I NVESTMENTS AND OTHER NET AS
AS AT FEBRUARY 28, 2013 (expressed in JPY

. 0,
Description Currency NQoumalnhtailt , Cost MaE Evgaglkue /oginseett .

TRANSF ESREABURHATDOMASITTB MOFFI GSTAAEXCHANGBEALTMMNOTRERUL MARRETONt i nued)

UNI TSETDA T(FBE MERI CA

AMERIECXAPNREGFSRBN9/ 01/ 2066 USD 16,820, 0010, 399, 095, 408370, 139, 026 58%
BANKFAMECRRP %9 1/ 11/ 2018 UsSD 10,550, 000979,791,14972,807,698.92%
CAPREFERBEDTRG3SWERPETUAL USD 11,400, 0010, 034,032,89615,888, 38896%
CAPREFERBEDTRGBT7 %WERPETUALUSD 13,500, 0010, 185,602, 14202, 365,62214%
CBEAPI TRUBTFRRERPETUAL UsD 5,000,000384,910,06876,292,270.45%
CI' TI GRRN@BPOBW 30/ 2022 UusSD 3,500,000326,882,50836,010, 470.32%
CI TI GRRN@BP4B®%/ 10/ 2017 UusSD 8,200,000797,180,91835,544,238.79%
GECAPI TRUBFRN1/15/ 2067 UsSD 18,880, 0010, 539,700, 97840,685, 03275%
GENLECTGRAPO TABPROBDY9/ 15/ 2067EUR 11,370, 0010, 275,180, 39680, 950, 21631%
GOLDBANBBY. 785@/ 12/ 2021 EUR 13,700, 0010, 305,148, 4d41363, 187, 43867%
GOLDBANBB . 519/ 12/ 2021 GBP 4,820,000679,412,15332,209,968.69%
JPMORGAHWE® 1/ 15/ 2018 USD 9,000,000, 003,059,4933,223,6948.94%
JPMORIGGHMANBESB0% / 25/ 2018 USD 10,700, 0010, 002, 445, 1P923,904, 748.94%
MORGATNANU E® 7151% 01/ 2022 UsSD 13,150, 0010, 149, 095, 92@80,928,82021%
NATI CONWPLI TRUBFRRERPETUAL GBP 5,086,000572,197,48005,222,85D.67%
PRUDENTINNANCNERDG/ 15/ 2043 USD 21,220,000, 938,896, 234€32,543,60193%
WELEBRGRAPI XBL95% %/ 15/ 2036 USD 12,610, 0010, 004, 488, 11492, 448, 73113%
WESTRBABRUBWRRERPETUAL UsD 5,320,000402,593,37@99,343,910.47%

17,979,713161923,696, @8B287%

TOTANVESTMBENICURI TI ES 87,634,864904872,818, P4673%
CASHBANKS 1,046,311, 9D599%
OTHERASSETS 4,509,100,08228%
TOTNEASSETS 105,428, 2301D9300%
The accompanying notes form an integral part of these
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TOKI O MARI NE STRATEGI C TRUST
TOKI O MARI NE ROGGE GLOBAL HYBRI D

SECURI

T

ES FUND

GEOGRAPHI CAL CLASSI FI CATI ON OF | NVESTMENT
AS AT FEBRUARY 28, 2013 (UNAUDI TED)

(i ofnetasset s)

UNI TKEDNGDOM 19.58%
UNI TSEMA TG(FBE MERI CA 18.87%
FRANCE 10. 79%
NETHERLANDS 8. 09%
JAPAN 4. 73 %
BRAZI L 4. 16%
GERMANY 3.36%
SWI TZERLAND 3.09%
| RELAND 2.89%
LUXEMBOURG 2.89%
JERSEY 2.42%
ME X1 CO 2.25%
TURKEY 1.94%
GUERNSEY 1.89%
SWEDEN 1.68%
NORWAY 1. 43%
CAYMASNL. ANDS 1.36%
DENMARK 1.22%
AUSTRALI A 0. 90%
PERU 0. 70%
SI NGAPORE 0.49%

94. 73 %
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25

145, 773,132,651

775,726, 427

144,997,406, 224

32,944,044, 716

8, 725,754,354

0.

0096993p4 0.95¢43

0.

0096467R2 0.8790

98.

59

25

91.
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(1 24
37,117, 968. 522
1,002,080
19 35,300, 000.]q
20 37,117,968
21 37,117, 968.]|5
2 2 37,117, 968.]|5
2 3 37,117,968
2 4 37,117, 968.]|5
(3
56
22
61
22
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(1 25
37,117, 968. 5327
1,002,080
20 37,117, 968.]|]
21 37,117, 968.]|]
22 37,117, 968.]|]
23 37,117, 968.]|]
2 4 37,117, 968.]|]
25 37,117, 968.]|]
25 28
98.59
(3
63
25
61
22
2 4
30 7.138.,241,748.98
25
48 9,874,719,135.02
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2012 12 31

2012
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2011

30.1,3028,570, 56%, 028, 0528, 709, 952/, 830, 515

3,15,30.2,3043186233576018803, 15014861927, 707

1,992,186128540916208, 6641282063, 571

602, 000, 0990, 351, 148104, 485, 640Mm0, 864, 136

30.1,30.83,797,179275, 774 8,268 815

4,15,30.1,3033269

322 3,219 317

4,5,15 841, 416 82,955 876, 775 86, 441

5 0 0 325,128 32,054

5 5,654,387557,4661,015,610100, 129
363 36 0 0

6,15 28,212,972, 781, 512/9, 858, 712, 943, 770

7 2,652,266288248619433,9481¥Y29921, 749
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2012 12 31
2012 2011
15,301,1362,6471384734314060, 48910%2398, 520
1,362,647138734314060, 48910%2398,520
8,15,310,,1159, 6591186330, 499, 644, 9463, 936, 137
1,159,6591186330, 4849, 339, 185, 821, 495
0 0 11,305,8217, 114,641
9 2,185,057215,4251,003,516 98, 937
10,15 8, 031,480791,8245,210,946513, 747
4,754,631468, 75917, 830, 6412, 757, 923
11 3,777,770372, 45017, 140, 4019, 689, 873
12 976,861 96, 309 690, 233 68, 050
13 37,117, 963,659, 46317, 117, 963,659, 461
14 50, 700, 914, 998, 60530, 099, 5843, 939, 318
14 26, 268 2,590 85,279 8,408
27,143, 492, 676, 07216, 466, 165, 609, 299
172,652,266288248619433,9481%¥29921, 749

104/170



EDINETOOOO
OOo00DOo0oDOo0o0oo00boo0OoOO(ElsL74)

OOoooooooooooooooooood

2012 12 31

2012 2011

18,30.1 628, 475 61,961 1,254,197123,651

628,475 61,961 1,254,197123,651

2178, 324, 79P0,, 042, 04718 ,91388, 588, PMR&L, 612, 982
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2012 12 31

2012 2011

13,288, 4214, 310, 10163, 444, 6619, 325,510

(4,475,091p41, 1994, 795, 868072,825)

15 1 348, 254 34,334
15 1 19 2
0 0 348, 235 34,332

100,999, 499957, 5380, 983, 5080, 970, 064
(45,389, 1(340,)47 4, 9(1%9, 663, 533,)811, 838)
1,890, 669186,4011,874,307184, 788
22 950,289 93,689 1,316, 737129,817

(30,647, 7(7%,)021, 56248, 619, 8(78,)821, 634)
24,25(13,874, 9(712,)367, 93139, 422, 1(717,)323, 292)

(11, 445, 5(316,)1 28, 4(115), 084, 1(212,)092, 784)
(1,588,218)156,582)1,484,6641L46, 373)

(1,006,796)99,260)(961,286)(94, 773)

16,26(16, 772, 8013,)653, 6(3115, 197, 7(011,)498, 341)

(942,766)(92,9470)1, 084, 998106, 970)

23 (181,537)(17,898) (45,819) (4,517)
11,27.17,421,188y31,65%),338,386yV23,491)
28,071,329, 767, 5527, 418, 990, 703, 238

27.2 (927,837)(91,475)(952,825)(93, 939)

27,143,492, 676, 07216, 466, 165, 609, 299
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2012 12 31

1974 11
1996
2005 10
2006
2007
70 30
2008 28 49,080
1,817,968. 52 37,117,968. 52
92.25 63.72

28.53
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12

1997

12

31

31

12

16
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2011 9,

2011



. 10.

10

841, 416

3,269
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2012 2011

128,000,069, 249, 075
474,000, 00605, 236, 534

602,000, 0@04, 485,609

2011 876, 775 3, .
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20
2012 12 33515 12 31
494,455 100 1,706,102 753,740
346,961 100 780,597 144,498
0 (35,35801, 416 0 841,416

5314957,98829, 4113, 232, 51378, 52654, 387
929159, 3381, 3610, 082, 33067, 20315, 127

85883, 4369, 14297, 7492, 777, 89,4966, 83086811, 388

84829, 47720, 315, 372, 28844, 416527, 872

0 0 1,945, 413,9945, 439 O
0 0 1,945, 413,9945, 439 O
2012 2011

0 1,524,915

865, 536 778,407
1,921,8464, 113, 688
3,074,5423,962, 135
10, 275,8758,211, 841
4,942,4194,045, 082

5,890, 2213,954, 325

0 2,538,894
1,124,757 653,372
117,781 76, 052
28,212,9729,858, 711
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2012 12 31 435,997,032
737,271,043

2012 2011
0 11,045,429
0 260, 398
0 11, 305, 827
2012 2011

767, 782 697,184
1,417,275 306, 332
2,185,0571,003,516

10
2012 2011
203,986 319,496
257,184 271,822
7,226,2714,488, 637
263,242 0
29,763 4,922
51, 034 126,069
8,031,4805,210, 946
11

1987 16

1983 23

2012 12 31
592,515 2011 536, 775

2,271,675 2011 12 31 1,653, 368
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12

13

37,117,969

14

2012
2011 12 31

2012 12 31

10

13,989,115

EDINETOOOO

OOo00DOo0oDOo0o0oo00boo0OoOO(ElsL74)
OOoooooooooooooooooood

2012 2011
976, 861 680, 315
0 9,918
976, 861 690, 233
953,000 49,080

3,711, 79746

, 387,791 85,279

- 601, 324

26, 466, 165

(25,923, 852)
(601, 324)

3,711, 79746

, 989,115

26, 268

13,
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2012 28 3,100,000
2,498,676 2006
2012 2012
2007 3,304,1222,800, 000
2008 4,081,9582,900, 000
2009 373, 035 260, 000
2010 3,130,0002,333, 121
2011 3,100, 0002, 388,015
2012 12 31 13,989,1180,681, 136
2005 60,000, 000
50,000,000
10,000, 000 2012 12 31
15
2012 12 31 2011 12 31
2012 2011

2,358,64215%31,174, 237
1 1
841,416 876, 775
9,733,5097,999, 462
2,369,21714980, 050, 475

2012 2011

1,359,848121869, 586, 320
64,998,9195, 364,060
2,082,1101,589, 942

1,426,92913086, 540, 322

2012 12 31 24
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24

2,363,859,0414

16

17
2012 12 31
743,455, 076

18
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06 273

2012 12 31

2012

2,358,642, 374
856, 971
4,359,699
2,363,859, 044

2012 2011

1,333,461 0

188, 863 182, 307
17,674 17,964
25,949 96, 503

1,565,947 296, 774

437,770, 388

2012 2011

628,475 1,254,197




19

20
2012

21

22

23

12

31

2011

12

31
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2012 2011

2,699,4714,199,681

2012 2011
641, 327 605, 665
98, 414 406, 625
115, 448 172,314
1,525 435
54,553 101,641
39,022 30,057
950,289 1,316, 737
2012 2011
59,562 0
106, 505 29,102
8,924 15,950
5,076 0
1,470 767
181, 537 45,819




24

25

2012 12 31

26

27
27 . 1.

11

11
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2012 2011
12 13
40 34
65 6 2
117 109

2012 2011

2,982,2443, 145,747

2011 12 31

2012 2011

931,110 1,241,132
323,068 346, 873
507,823 516, 430
908, 267 714,272
730, 507 786, 637
184,210 153,661
3,922,4783,729,670
5,690, 0505,687, 134
2,753,4421,349, 280
821, 848 672,612
16, 772,8035, 197,701

2012 2011

5,222,6386, 038, 997
461,297 (410, 968)
1,606,0351,836, 164
131,218 (125,807)
7,421,1887,338,386
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27 . 2.

14

28
2012 12 31

63. 72

100

29

1989 25
1997 11

35
2000 27
20,000

2012 12 31
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2012 2011
0 619, 088
888,807 302, 793
39,030 30, 944
927,837 952,825
. 53
1993 2009 18
2002 12 19
100, 000
20,000
120,000 100,000

2011 12 31
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530 0 0 0 530
20,570, 036 0 0 0 20,570, 036
2,120, 186,274, 000, 000 0 0 2,594,186, 22°¢
2,797,179 0 0 0 2,797,179

0 0 0 3,269 3,269
2,143,553 ,4740, 000, 000 0 3,2692,617,557, 23¢
1,362,647, 387 0 0 0 1,362,647, 387
1,159,659, 186 0 0 0 1,159,659, 18¢

628,475 0 0 0 628,475
2,522,935, 048 0 0 0 2,522,935, 04¢
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2011 12 31
559 0 0 0 559
28, 709, 398 0 0 0 28, 709, 398
1,627,913, 8657236, 534 0 0 1,693,150, 491
8,268 0 0 0 8,268
0 0 0 3,219 3,219
1,656,632, 682236, 534 0 3,2191, 721,871, 93¢
1,170, 489, 092 0 0 0 1,170, 489, 09¢
445, 384,564260, 398 0 0 445,644,962
1,254,197 0 0 0 1,254,197
1,617,127, 8528360, 398 0 0 1,617,388, 251
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0 1,620,942437614, 918

0 158, 712, 252497, 963

654,628 0

0O 1,779,654462812,881

342,460 O

189, 905 0

0 1,661,342486066, 474

0 639,189, 904672, 554

2.

2012 12 31
1,620,
158,
1,779,
1,661,
639,
2,300,

532,365 0

0 2,300,532436539, 028

2012 12

31
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2011 12 31

65,677,209 0 0 0 65,677,20851, 324
382,109, 180 0 0 0 382,109, 14,0303, 659
447,786, 389 0 0 0 447,786, 34,9854, 983
54,426, 488 0 0 0 54,426, 48819, 348
197,960, 012 0 0 0 197,960, 011,2807, 221
252,386,500 0 0 0 252,386, 50,0226, 569

2011 12 31 2011 12 31
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2012 12 31

2012 2011

20,570, 566 28, 709, 957
20,570, 566 28, 709, 957

2,594,186,223,693, 150, 491
23,522,872 20,122, 476

1,728,179,977880, 131, 405
842,443,179 792,786, 095

1,111 88,237
39,086 22,278
2,797,179 8,268
2,789,221 0
7,913 8,268
45 0
3,269 3,219
3,269 3,219

2,617,557,239, 721,871, 935
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2012 12 31

2011 12 31
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2012 2012

1,160,894, 108 23,217, 882
12,316 246
460, 035,950 9,200, 719

158,712, 254 3,174, 245

1,779,654,628 35,593,092

2011 2011

8,623,895 172, 478
0 0
57,053, 314 1,141,066

382,109, 180 7,642,184

447,786, 389 8,955,728
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MI TSUBI SHI UFJ

GLOBAL CU

BALANCE SHEET AND OFF BALA

December 31, 2012

(expressed

in USD)

STODY S. A.

ANCE SHEET | TEM
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
BALANCE SHEET
December 31, 2012
(in USD)

A S S E T S

Not es 2012 2011

with cegfrgl bapgkg,adfd,posbg 709 957

ances to gfoeqrr’t*'bgstgigmutlis@nlgzss. 150. 491

on demand 1.992.186122%8.664. 882

S

and advances 602.000.0@04. 485.6009

ances to 80sttomeB®. 2. 797. 179 8. 268

h

S

t

n

t

er variaéq)g%?i’e%g_%g@urzmtgi es 3.219

l'iated uAddebt akbngs 841. 416 876. 775

et s 5 0 325.128
S 5 5.654.3871.015.610
363 0

d accrueé,i A60me 28.212.9729.858. 711

7 2.652.266138833.948. 159

he account s.
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
BALANCE SHEET
December 31, 2012
(in USD)
- continued -

L | A B | L 1 T |1 E S
Not es 2012 2011

Amounts owed to creditlbnsB8iotadtli. 8. 64713870.489. 092
a) repayable on demand 1.362.64713870.489.092
Amounts owed to custom&rs1l1l5, 3A.159.659. 286. 644. 962
a) repayable on demand 1.159.659. 2484. 339. 135
b)ofwintohtiacgereed maturity dates or perioods 11 305.827
Other liabilities 9 2.185.0571.003.516
Accruals and deferred i10¢comé 8.031.4805.210.946
Provisions 4. 754.63117.830.642
a) provisions for taxatlilon 3.777.77017.140.4009
b) other provisions 12 976.861 690. 233
Subscribed capital 13 37.117.9687.117.969
Reserves 14 50.700.913%30.099. 588
Result brought forward1l14 26. 2638 85. 279
Profit for the financial year 27.143.4926.466. 165
TOTAL LI ABILITIES 17 2.652.26613883.948. 159
See notes to the account s.
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
OFF BALANCE SHEET | TEMS
December 31, 2012

(in USD)
Not es 2012 2011
Contingent l'iabilities18, 30. 1. 628.475 1.254.197

of whi ch:

guarantees and assets pledged as
collateral security 628.475 1.254.197

Fiduciary operations 21 78.324.799804838.588.926

See not es to the account s.
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MI TSUBI SHI  UFJ GLOBAL CyUSTODY §S. A.

PROFI T AND LOSS ACCOUINT

Year ended December 31 2012
(expressed in USD)
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
PROFI T AND LOSS ACCOUNT
Year ended December 31, 2012
(in USD)

Not es 2012 2011
I nterest receivable and similar 13cd8n&. 4243. 444. 6609

Il nterest payable and similar cha(t4es475. 09(%. 795.868)

Il ncome from securities 15 348. 254

l ncome fro shares and other variabl

yield securities fs 19

Il ncome from shares in affiliated

undertakings 0 348.235
Commi ssion receivabl e 100.999. 4190. 983.5009
Commi ssion payabl e (45.389.188B.663.537)

Net profit on financi al operatiomns 890.6691.874.307
Ot her operating income?2?2 950.289 1.316.737

Gener al administrative expenses (30.647.772B.619.878)

a) staff costs 24, 25 (13.874.9728.422.177)
of whi ch:
- wages and salaries (11.445.58a8)1.084.122)
- social security costs (1.588.2181.484.664)
of which:
- social security costs relati(n_LgotO%.7961961.286)

pensions
b) other administrativébexpgénsegql6.772.803p.197.701)

Value adjustments in respect of t i b
and intangible assets (aé]gé'}§611'084'998)

Ot her operating charge3 (181.537) (45.819)

Tax on profit on ordinddy 2dtilvit7e421. 188)y.338.386)

Profit on ordinary activities af2&r07Thx3227.418.990

Other taxes not shown ygdgr the p(&f?déé‘ﬂ)(g52 825)
i t ems S - :

Profit for the financial year 27.143.4926.466. 165

See notes to the account s.
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MI TSUBI SHI UFJ GLOBAL CU\

NOTES TO THE ACCOUNTS

December 31, 2012

130/170
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NOTE

1

1Cor por ate

Mi t subi shi

11, 197
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Bank, Li

4

a

1

A. changed
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wi t h

mer ged
Financi

a

On January

UFJ Ban

k

L

Tokyo- Mits
(Luxembour

On Apri

Trust and

are und
Bank of
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capital
92, 25%

er
T

2

o
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[
0
[
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2
f
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Tokyo- Mits
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applied
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EDINETOOOO

OOo00DOo0oDOo0o0oo00boo0OoOO(ElsL74)
OOoooooooooooooooooood

MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.

NOTES TO THE ACCOUNTS
December 31, 2012

matters

S

UFJ
a

Gl obal Custody S.A. ("
soci été anonyme.

1996, the Parent Bank, Th

mited

i ts

1,

to form The Bank of Tok
name to Bank of Tokyo-

2005, the indirect shar

UFJ Hol dings, Il nc. (UFJ)
Group ( MUFG) .

l ]

2006, the Parent Bank,

imited to form The Bank of
ubishi (Luxembourg) S.A. <c¢h
) S. A.

g9

B
t
k

A.

8

t
u

S
r

2007, the company became
anking Corporation by 70%

he
y o -

cur
he
bis

of
por
v al
ar
Mi t

same holding company Mi
Mi t subi shi UFJ (Luxembo
MUGC) .

2008, Mi t subi shi UFJ Gl o
t he

company has been incre

rently set at USD 37.11
capital, Mi t subi shi UFJ
hi UFJ Ltd. by 28, 53%.

the Board of Directors
ation Group and The Ban
uation principles, unle
e determined and monito

the Bank”™) wa

e Bank of Tok
yo-Mitsubi shi
Mi t subi shi (L

ehol der , Mi t s
and for med a

The Bank of T
Tokyo-Mitsubi
anged its nam

a jointly cap
and Bank of T
tsubi shi UFJ

urg) S.A. <cha

bal Custody S
ased by USD 1
7.968, 52. The
Trust and Ba

are Senior E
k of Tokyo- Mi
ss prescribed
red by the Bo

subi shi UFJ Financial Group.
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

1. 2Nat upbéEbusiness

The object of the Bank is the undertaking for its

of third parties either within or outside the Gran
financi al operations, as well as al |l ot her operati
in real estate, which directly or indirectly relat
More specifically, the Bank concentrates its actiyv
A significant volume of the Bank's transactions i s

companies of The Bank of Tokyo-Mitsubishi UFJ, Ltd

1. 3Annuaktcount s

The Bank prepares its annual accounts in US Dollar
capital is expressed. The Bank's accounting year ¢
NOTE 2 - SUMMARY OF SIGNIFI CANT ACCOUNTI NG POLI CI ES
The Bank prepares its annual accounts under the hi
with the | aws and regulations in force in the Gran
accounting principles generally accepted in the ba

Luxembour g.

I n observing these, the following significant acco
2. 1T.he date of recording of transactions in the bal ani
Assets and liabilities are stated in the balance s

become cleared funds, t hat i s, on their-r date of ef
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

2. 2Foreign _currencies

The Bank maintains a multi-currency accounting sys
currency or currencies of the transaction, on the
Assets and I|liabilities are converted into USD at t
bal ance sheet date. Both realised and unrealised p
are accounted for in the profit and | oss account f
from items specifically covered by a forward forei
forward foreign exchange contract) which are recor
Revenue and expenses in foreign currencies are tr
exchange rates.

unsettled forward transacti on

>
o
o))

At the year-e
rate prevailing on the Balance Sheet date for the

Results on unsettled forward transactions | inked t
transactions are accrued at the bal ance sheet dat e

does not affect the result of the financial year

2. 3Financi al i nstruments derivatives

The Bank's
rate swaps, forward rate agreements, financial fut
transactio

commi t ments deriving from the derivatiywv

n date among the off balance sheet items

At the year-end, where necessary, a provision is s
|l osses resulting from the revaluation of the Bank'

The Bank has not constituted any provision on forw
(2011: USD 9.918).
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

2. 8Tangi bBhdnt angaisbsleet s

Tangi ble and intangible assets are valued at purch
intangible fixed assets with |imited useful econorm
calculated to write off the value of such assets s
lives as foll ows:

Hardware equipment: 4 years;

Software: 4 years and 5 years;

Ot her intangible assets: 5 years;

Ot her tangible assets: 10 years.

2.95harepaffil iuantdeedr t aki ngs

At the balance sheet date, shares in affiliated un
are stated at the | ower of cost or market value.

2. 10axes

Taxes are accounted for on an accruals basis in th
rel at e.

NOTE 3 - LOANS AND ADVANCES TO CREDI T I NSTI TUTI ONS
Loans and advances to credit institutions other th

analysed according to their remaining maturity as

2012 2011
UsbD uUusbD
Not more than three months 128.000.068680.249. 075
More than three months 474.000. 06090. 236 . 5314

602.000.@0@.485.6009
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.

NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 4 - TRANSFERABLE SECURITI ES
Transferable securities shown under the items “Sha
Shares and other variable yield securities” consi s

Usb 841.416 and USD 3.269 (2011: USD 876.775 and U

Summary of shares in affiliated undertakings

At December 31, 2012, t he Bank held at | east 20 %
compani es:

Cost CapitalCapitalResnudl t for the
held reserves yadar ended
31/12/2082/12/ 2012

usbD % UusbD USb
MUGC LUX MANAGEMEMDP4S4A5100 % 1.706.102753.740

MI TSUBI SHI UFJ GL L DY
JAPAN Limited QBAL 9GYIDbD8P % 780.597 144.408
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NOTE 5 - MOVEMENTS I N FI XED ASSETS
The foll owing movements have occurred in the Bank"’
financial year:

MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTESTHECCOUNTS
December 31, 2012
- continued -

FI XED ASSETS:

Gr oss Gr oss
Net value
Valtuheeﬁ(}diti(Drhsposall‘sxchantgxeglgﬁdacgufmulataitvethe end
beginning differencethe _value_of th_e
of the finalnCiaadljustmefnltnsaenacrlaI
financi al year y
year
UsSD UusbD UusD UsD UusbD UsD UusbD
1. Shares in
affiliated 876. 775 0 0 (35.359841.416 0 841. 416
undertakings

2. Tangi bl e 1a2s.s7e8t3s. B.3B07. 53149457 .95299.413.232.512578. 15.5654. 387

a) Hardware2.010.31799.929159.3381.360.082.33067.203315. 127

b) Software.265. 85883.4369. 142 97.7492.777.8%4 966.53.6811. 388
c) Other f_ixtures

and fittings,
flat furn#AtbBoeée, 39®23. 84829. 47270.312.372.28844. 4116. 527.872
equi pment and
vehicles
3. I ntangi bl &. 845e889 0 0 0 1.945. 4319 945. 439 0
Goodwill acquired
for valuablle 945. 439 O 0 0 1.945. 4319 945. 439 0
Consideration
Goodwi || acquired for valuable consideration repre
of the client base of another institution.
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 6 - PREPAYMENTS AND ACCRUED | NCOME
The Bank's prepayments and accrued income may be a
2012 2011
UsSD UusbD
Prepaid income taxes 0 1.524.915
Accrued interest i ncome 865.536 778.407
Prepaid general expenses 1.921.844.113.688
Commi ssion on fiduciary operatid3o®g4.543.962. 135
Commi ssion on gl obal custody 10.275.878.211.841
Commi ssion on investment funds 4. 942.4149.045. 082
Ot her prepayments (including mai I et ort
Cax reberbatre) 31 Bloyy YUATE &sNelz W
Neutralization of realized swap fol0 owr.rb88ul8t9 4
Commi ssion from Management Comdanids 757653. 372

S
Ot her accrued i ncome 117. 781 76. 052
28.212.92B.858. 711

NOTE 7 - FOREI GN CURRENCY ASSETS

At December 31, 2012, the aggregate amount of the
currencies, translated into USD, is USD 435.997.03

NOTE 8 - AMOUNTS OWED TO CUSTOMERS

Debts other than those repayable on demand may be

maturity as foll ows:
2012 2011
UsSD UusbD
Nomorteh atnhr ment hs 0 11.045. 429
Mo rteh atnhr ment hs 0 260. 398

11.305.827
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NOTES TO THE ACCOUNTS

December 31, 2012
- continued -
9 - OTHER LI ABILITIES
e Bank's other Iiabilities may be analysed as f
2012 2011
UusbD UsD
ef er ecnrteidailt or s 767. 782 697.184
nderryedi t or s 1.417.275306. 332
2.185.0517.003.516
10 - ACCRUALS AND DEFERRED | NCOME
e Bank's accruals and deferred income may be ana
2012 2011
UusbD UsbD
crumtereexsptenses 203.986 319.496
crgedee&apenses 257.184 271.822
craoetmi ssi on 7.226.278.488. 637
utral iozfae abnszweatipo o wnes ul t 263. 242 0
haccrargdenses 29. 763 4. 922
heuspernesceei pt 51. 034 126. 069
8.031.486.210.946
11 - TAXATION - EXCHANGE DI FFERENCE: DEFERRED TA
der Luxembourg fiscal regulations, the Bank's fi
erations are required to be expressed in Euro.
scal purposes can differ substantially from earn
result of wunrealised profits or | osses on the tr
uivalents for fiscal purposes.
accordance with the Law of July 16, 1987 (as mo
utralisation of translation gains on exchange on
realised gains which may be caused by a rise in
r mal circumstances, be neutralised to the extent
realised translation | osses previously carried
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

I n accordance with the Law of July 23, 1983, howev
neutralisation of translation gains on exchange on
future unrealised gains which may be caused by a r
can, under nor mal circumstances, only be neutralis
exceeds the unrealised translation | osses previous
Consequently, unrealised translation | osses on equ
timing difference and the Bank has provided for re

deferred taxation.

At December 31, 2012, due to the appreciation of t

neutralisation position has increased and the Bank
equi valent of USD 592.515 (2011: decrease of USD 5
shown in the Profit an“dT alxo sosn Apcrcoofuintt ounn doefrdi nary af
The balance of the provision for deferred taxation

the equivalent of USD 2.271.675 (December 31, 2011
l'iabiliti“ePsr oivtiesmm ons: provi s'i.ons for taxation

NOTE 12 - OTHER PROVI SI ONS

The Bank's other provisions may be analysed as f ol

2012 2011

UusbD UusbD
Provision for remuneration 976.861 680.315
Provision for unrealised | osses onoforward deal s (
2.3.) 9.918

976.861 690. 233

NOTE 13 - SUBSCRIBED CAPI TAL

The Bank's subscribed and fully paid up capital am
shares of c¢class A and 49.080 shares of c¢class B.
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 14 - MOVEMENTS I N RESERVES AND RESULT BROUGHT FO
Legal Ot heResult brought
reserve reserves forward

UusbD UusbD UusbD
Bal amtleanuar2y01?2 3.711.7946.387.791 85.279
gggflfiotthgeaernd@dcenSble,r ) ) o6 466. 165
Appropr béptrioofni t
-Dividpaidtdosharehol der s - - (25.923.852)
-Transtfoeeserves 601.324 (601.324)
Bal anathDee c e ndbler0 12 3.711.7946.989. 115 26. 2638
Under Luxembourg | aw, the Bank must appropriate to
at |l east 5% of the annual net profit until such re
capital
This appropriation is made in the following year.
restricted.
Based on the Luxembourg tax | aw, the Bank has el ec
of the net worth tax due for that year. This tax c¢
of the corporate income tax due for the same year
I n order to profit from this credit, the Bank must
the subsequent year an amount equal to five ti mes
reserve, which has to be maintained for a period o
tax is included in the Bank's other reserve for a
13.387.791) .
As resolved in the Annual Gener al Meeting dated Ma
amount of USD 3.100.000 to Reserve for Net Worth T
Net Worth Tax for the year 2006 which amounted to
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

2012 2012
Reserve Reserve for
Net Wort NeTaworth Tax

Year s USD EUR

2007 3.304.122.800.000
2008 4.081.952.900.000
20009 373.035 260.000
2010 3.130.00@.333.121
2011 3.100.00@.388.015
Bal antDeece nsble2r0 12 13.989.119.681.136
I n 2005, the Sharehol ders appr ov@nd Itihnee ccroesattsf orne soef
a total amount of USD 60.000.000. I n the same year

50.000.000 from this reserve to absor“bOnt-hlei nled scsoesst
The remaining balance of USD 10.000.000 is include
December 31, 2012.

NOTE 15 - RELATED PARTY BALANCES

As at December 31, 2012 (and December 31, 2011), t
parties are outstanding:

ASSETS

2012 2011
UusbD UusbD

Loaamanmnddvancoesedintsti tutions 2.358.642.583.174. 237

Sharansdt hear i abl es-eyciuverlidt i es 1 1
Sharienaf f il iuantdeedr t aki ngs 841.416 876. 775
Prepaymedtsr uadome 9.733.509.999.462

2.369.2117.4869. 050.475
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

LI ABI'LI TI ES

2012 2011

UsSbD UsbD
Amounwstdocr ediintst i tuti ons 1.359.848.2159.586. 320
Amountwstdocust omer s 64.998.9198. 364. 060
Accr uvaanldse f e rirnecdo me 2.082.110.589.942

1.426.929.3868.540. 322

The Bank has not entered into any significant tran
in I nternational Acc o‘uRetliantge dS tPaanrdtayt dDai hsRcdl ho swierrees n o't
on terms equivalent to those that prevail i n arm's

2012 and for the year then ended.

At the request of the Bank, the CSSF has granted a
towards the group (Mitsubi shi UFJ Financial Group)
i mits, in accordance with Part XVI, point 24 of C
December 31, 2012, the amount towards the group fa
2.363.859.044 and can be analysed as foll ows:

2012

UusbD
Loamsddvancoesedinstitutions 2.358.642.374
Prepaymedtsr uadome 856.971
Foreegohatnrgaen s ac(t2ieefnet i opnaaylab meunt ) 4. 359.699

2.363.859.0414
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 16 - FEES PAYABLE TO THE AUDI T FI RM

Fees, excluding VAT, charged to the Bank by the au
net work may be analysed as foll ows:

2012 2011
UusbD UusbD

Consul faeerseyl at esdup pontthei gr ati on

) 1.333.461 0
off ronf fiscyest em

Audbft hAnnufaclcount s 188.863 182. 307
Tawadvi sfoereys 17.674 17.964
Ot héeees 25. 949 96. 503

1.565.947296. 774

Fees are shown on an accrual basis for the financi

This item is capangl bbke'dAbnadetasmorti sed over its us
l'ife of the front office system.

NOTE 17 - FOREI GN CURRENCY LI ABILITIES

At December 31, 2012, the aggregate amounts of |[|i a
currencies transl|lated into USD is USD 437.770.388

NOTE 18 - CONTI NGENT LI ABILITIES
The Bank's contingent Iliabilities may be analysed
2012 2011
USD USD
Counter-guarantees issued 628.4751.254. 197

As at the year-end, there were no related party ba
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 19 - COMMI TMENTS
The Bank has entered into certain commitments whic
Bal ance Sheet nor in the Off Balance Sheet 1|tems,
purposes of assessing the financial situation of t
as foll ows:
2012 2011
UusbD UusbD
Commi t ments in respect of fiX€%_%%@?%HmP%@@?%%%
contracted on buildings
As at the year-end, there are no related party bal
NOTE 20 - OPERATI ONS LI NKED TO CURRENCY EXCHANGE RATE
The following types of forward transactions are ou
2011:

Oper atl bpnkteod ur r eenxccyh arnagtee s

- Forward exchange transactions (swaps, outrights)
Operations |linked to the foreign currency exchange
purposes of covering the existing positions.

NOTE 21 - | NVESTMENT MANAGEMENT SERVI CES AND UNDERWRI
Management and agency services provided by the Ban
- Custody and administration of transferable secur
- Fiduciary representations;

- Agency functions;
- Portfolio management and advi ce.
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UFJ GLOBAL CUSTODY S. A.

31, 2012

nued -

| NCOME
2012 2011
USD UsSD
641. 327 605.665
98. 414 406.625
115. 448 172. 314
1.525 435
54.553 101.641
39.022 30.057
950.2891.316. 737

CHARGES
2012 2011
USD UsSD
59.562 0
106. 505 29.102
8.924 15. 950
5.076 0
1.470 767
181.537 45,819

empl oyed

2012
Number

12
40
65

during t

he

2011
Number

13
34
62

117

1009
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 25 - MANAGEMENT REMUNERATI ON
The Bank has granted emoluments in respect of the
managerial body of the Bank by reason of their res
2012 2011
UusbD UsbD
Seni or management 2.982.248.145. 747
During the financial year, no pension commitments
and Gener al Management were made.

As at December 31, 2012 and 2011, the Bank did not

members of the Board of Directors and Gener al Man a
NOTE 26 - OTHER ADMI NI STRATI VE EXPENSES

2012 2011

UusbD UusbD
Renatndel atrgdenses 931.1101.241.132
Tel ecommuekpahbensn 323. 068 346.873
Pr of es sfieoensa | 507.823 516.430
Datcahar ges 908.267 714.272
Mai nt enance 730.507 786.637
Travel mbwpghgsi ntersisps 184.210 153.661
Servfee 3.922.478.729.670
Sy s tceons t 5.690.056.687.134
Servcomatracts 2.753.442.349.280
Ot hekxpenses 821.848 672.612

16. 772.805.197.701
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

NOTE 27 - TAX

27 . Taxonpr ofoinbr di naacrtyi vi ti es

2012 2011

UusbD UusbD
Cor pot at eThaex 5.222.638.038. 997
Def erGoerdpot at eTnek not &) 461.297 (410.968)
Muni c Bpal nTeasxs 1.606.0383.836. 1614
Def erMuendi c Bpal nTeasksn o i &) 131.218 (125.807)

7.421.188.338. 386

27. Dt hetraxeeshowndehprecedt ams

2012 2011

USD USD
Neworthgknotaéd) 0 619. 088
VAT 888.807 302.793
Ot heaxes 39.030 30.9414

927.837 952.825

NOTE 28 - PARENT UNDERTAKI NG

As of December 31, 2012, the Bank is a jointly cap
Trust and Banking Corporation by 63,72% and Bank o
which are under the same holding company Mitsubi sh
i ncorporated under the | aws of Japan and whose reg

The consolidated accounts of the holding company N
be obtained from the head office at 7-1, Mar unouch
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
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December 31, 2012
- continued -

NOTE 30 - FI NANCI AL I NSTRUMENT DI SCLOSURES

30. Pri maroyn-tr adnagchatruments

As at December 31, 2012, the analysis of primary n

Bank has no

trading portfolio) by class and residu

? 3 months3 mont*h% year5 years Tot al
? 1 years5 years

At carrying amount in USD UusbD UusbD UsSbD UusbD UsSbD

FI NANCI AL ASSETS
I nstrument cl ass

Cash on hand
Bal ances with t
Loans and advan
institutions
Loans and advanc
Shares and ot her
securities

o =

Tot al

FI NANCI AL LI ABI L
I nstrument cl ass

Amounts owed to

Amounts owed to

Of f-balance shee
as contingencies
Guarantees and a
coll ateral secur
Tot al

e
e

e

530 0 0 0 530
BCL 20.570.036 0 0 0 20.570.036
s to chbedqbly 1g@722900.000 2.594.186.22
s to cusRRom®iws 179 0 0 0 2.797.179
variabl e ylebd 0 0 3 2609 3. 269
2.143.55379%97®00. 0000 3.26®3.617.557.23
TI ES
redit dng8b62t 6BIToBS87 0 0 0 1.362.647.38
ustomens159.659.1860 0 0 1.159.659.18
ttems digohoged 0 0 0 628. 475
sets pledged as
ty

2.522.935.0480 0 0 2.522.935.04
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

As at December 31, 2011, the analysis of primary

Bank has no

At carrying amoun

FI NANCI AL ASSETS

I nstrument <c¢l as

Cash on hand
Bal ances with t
Loans and advan
institutions
Loans and advan
Shares and ot he
securities

Tot al

FI NANCI AL LI ABI
I nstrument cl as

Amounts owed to
Amounts owed to

Of f-balance she
contingencies
Guarantees and
coll ateral secu
Tot al

S

o =

r

Q

r

? 3 mont>hs3 mont*rh% year5 years Tot al
? 1 yedar5 years

n

trading portfolio) by class and residu

49

93

09
6 2

7

t in USD UsD UsSD UsSD UsD UsSD
5509 0 0 0 5509
e BCL 28.709.398 0 0 0 28.709.398
es to cnedi); 9435505736, 534 0 0 1.693.150.
es to customBer2% 8 0 0 0 8. 268
vari abl e y|eI0d 0 3. 219 3.219
1.656. 632.5.82236. 534 0 3.21D.721.871.
I TIES
credit ilnslt7i0t Wt8i9a MY 2 0 0 0 1.170.489.
cCustomer ##45. 384.5B80.398 0 0 445.644.09
t items dijsclsgsed,as g 0 0 1.254.19
ssets pledged as
ity
1.617.127.866.398 0 0 1.617.388.
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

30. Perivanhometrfhdnagtcnatruments

As at December 31, 2012, the analysis of OTC deriywv

(the Bank has no trading portfolio) by class and r

? 3 monthmc,o>nt3> 1 years years TotalFair value

h's
2 1 ye'ar5 years
At notional payabl e amow$kh i nUUBBD USD UsSD UsSbD UsSbD

FI NANCI AL ASSETS
I nstrument <c¢cl ass

Foreign exchange transactions

Forwards 1.620.942.378 0 0 1.620.9424330414.918
Swaps 158.712.2540 0 0 158.712.2347. 963
Tot al 1.779.654.628 0 0 1.779.654.3628382.881

FI NANCI AL LI ABI LI TI ES
I nstrument <c¢cl ass

Foreign exchange transactions

Forwards 1.661.342.460 0 0 1.661.34243460066. 474
Swaps 639.189.9050 0 0 639. 189. 98B%2. 554
Tot al 2.300.532.368 0 0 2.300.532%.336539.028

These amounts include OTC derivative non-trading f

bef ore December 31, 2012 and a value date after De
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

at December 31, 2011, the analysis of OTC deriyv

(the Bank has no trading portfolio) by c¢class and r

Foreign

Swaps

FI NANCI AL ASSETS
Il nstrument cl ass

exchange transactions

Forwards 65.677. 20090 0 0 65.677.20B%H1. 324
382.109.180 0 0 382.109.48803.659
447.786.389 0 0O 447.786.88854.983

Tot al

Foreign

Swaps

Tot al

FI NANCI AL LI ABI LI TIES
Il nstrument cl ass

exchange transactions

Forwards 54.426.4880 0 0 54.426. 4848 9. 348
197.960.0102 0 0 197.960.018207.221

252.386.500 0 0 252.386.30P26.569
These amounts include OTC derivative non-trading f

bef ore December 31, 2011 and a value date after De

153/170



EDINETOO OO
00O000000000000000000000(EL5174)
OoO00O00000000000000o00o
MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

30. Bnfor maotnc o pdriitsoknpr i mapg-trhdnagtchnatruments

As at December 31, 2012, the Bank is exposed to t

non-trading financi al instrument s:
2012 2011
CarryingCarrying
amount amount
i n USD i n USD
FI NANBBBETS
Byi nstr ucnteanatea d e o g r apohciact i 0 n
Cashal anaietshh BCL 20.570.5@8. 709. 957
EUne mbceorunt ri es 20.570.5@8. 709. 957

Loamaaddvancoesedinsti tutions 2.594.184.8928.150. 491

EU member countries 23.522.82D.122.476
North & Central Ameri ca 1.728.1798807131. 405
Asi a 842.443.192.786.095
Eur ope, non- EU member countriesi1. 111 88. 237
Australia and New Zeal and 39.086 22.278
Loammddvancoeast omer s 2.797.179 8.268
EU member countries 2.789. 221 0
Asi a 7.913 8.268
North & Central Ameri ca 45 0
Sharansdt hear i aybileesdcurities 3.269 3.219
E Une mbceorunt ri es 3.269 3.219

Tot al 2.617.551.229.871.935
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MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
NOTES TO THE ACCOUNTS
December 31, 2012
- continued -

30. Anf or maotnd eni v antoinv-et r Adnapgchatrument s

As at December 31, 2012, the Bank is exposed to t

non-trading financi al instrument s:
2012 2012
Notional/ Ri sk
payabl eequival ent
amount amount
i n USD i n USD
FI NANEBESETS
Byi nstr ucnteanatea d e o g r apohciact i 0 n
Foreegohatnrgaensacti ons
Forwards
EU member countries 1.160.894.2130.8217. 882
Asi a 12.316 246
Ameri ca 460.035.990200. 719
Swaps
EUne mbceoruntri es 158.712.284174. 245
Tot al 1.779.654.3%52.8593. 0092
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NOTES TO THE ACCOUNTS

December 31,

- continued
As at December 31, 2011, t he
non-trading financi al i

FI NANBBBETS
Byi nstr ucnteanate g e o g r alpohciact i on

Foreegnohatnrgagensacti ons

For war ds

EU member countries
Asi a

Ameri ca

Swaps

E Une mbceorunt r i
Tot al

es
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GLOBAL CUSTODY S. A.
2012
Bank is exposed to t

nstrument s:

2011 20
Notional/ Ri
i v

8§.623.895172.
0 0
053.3114. 141.

478
57. 066

382.
447.

1009.
786 .

180642.
389955

184
728
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(1 Cl BC Bank and T
Company Cayman Limited

2 4 46,945, 00036
(
3,520
40
20009
(2 Mi t subishi UFJ Gl obal Cus
(
(1) 24
(3
(
2 4 20
(
60 12 20
24 5,996
6,918
(4 Rogge Toki o Marine Rogge Asset
Limited
(
24 300,000 3,779
24 28
125.98
(
15 18
300,000 50 50
Rogge Rogge Gl obal Partners P
24
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(5
(
24 405
(1 CIBC Bank and T
Company Cayman Limited
(
25 51, 740,52651
(
91.67
1965
2009
(2 Mi tsubi shi UFJ Gl obal Cus
(
(1) 25
(3
(
25 20
(
60 12 20
25 28 3.040
9,043
(4 Rogge Toki o Marine Rogge Asset
Limited
(
25 300, 000 4,509
25 28
150.30
(
15 18
300, 000 50 50
Rogge Rogge Gl obal Partners P
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25

2,041 1,850
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3.659

3,659

3,659

24,390
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4, 268

4, 268

24,390 30,488
8,536
36,585 42,

8,536
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Rogge
Rogge

Rogge
Rogge

2013 28
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2013 28

2013
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Opinion

In our opinion, the financial statements give a true
of each of the Series Trust as at February 28, 2013,
changes in net assets for the year then ended in acco
accounting principles in Luxembourg applicable to inv

PricewaterhouseCoopers
Cayman 1|1 sl ands

August 9, 2013
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2012 12 31

2012 12 31

2013 13
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To the Board of Directors of
MI TSUBI SHI UFJ GLOBAL CUSTODY S. A.
287-289, Route d' Arl on
L-1150 Luxembourg

REPORT OF THE REVI SEUR D' ENTREPRI SES AGR|

Report on the annual account s

Foll owing our appointment by the Board of Directors,
accounts of MITSUBI SHI UFJ GLOBAL CUSTODY S. A., which
December 31, 2012 and the Profit and Loss Account for
significant accounting policies and other explanatory
Responsibility of the Board of Directors for the annu
The Board of Directors is responsible for the prepara
annual accounts in accordance wi't xembourg | egal a
the preparation of the annual accounts, and for such
Directors determines is necessary t enabl e th prepa
from materi al mi sstatement, whether due to fraud or
Responsibility of the réviseur d'entreprises agréée
Our responsibility is to expres an opinion n these
conducted our audit in accordance with International
Luxembourg by the Commi ssion de Surveil!/l ce du Secte
that we comply with ethical requirements and plan and
assurance whether the annual accounts are free from
An audit involves perfor min procedures to obtai aud
di sclosures in the annual account The procedures se
d' entreprises agréé's judge nt, including the assess
mi sstatement of the annual ccounts, whether due to f
assessments, the réviseur d'entreprises agréé consi de
entity's preparatio and fair presentation of the ann
procedures that are appropriate in the circumstances,
an opinion on the effectiveness of the entity's inter
evaluating th appropriateness f accounting policies
accounting estimate made b t Board of Directors,
presentation of the annual accounts.

We believe that the audit evidence we have obtained

a basis for our audit opinion.
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Opinion

In our opinion, the annual accounts give a true and f
MI TSUBI SHI UFJ GLOBAL CUSTODY S.A. as of December 31,
operations for the year then ended in accordance with
requirements relating to the preparation of the annua
Report on other | egal and regulatory requirements
The management report, which is the responsibility of
with the annual account s.

For Deloitte Audit, Cabinet de révision agréé

Martin Flaunet, Réviseur d'entreprises agréé

Partner

March 13, 2013
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