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( )
(
)
1
)

1 - 1.0%
(Pictet- EUR Bonds )

2 - 0.7%
(Pictet- USD Government Bonds )

3 - 1.0%
(Pictet- EUR Corporate Bonds )

4 - 1.5%
(Pictet- Global Emerging Debt )

5 - 1.5%
(Pictet- EUR High Yield )

6 - 10 0.55%
(Pictet- EUR Short Mid-Term Bonds )

7 - 10 0.55%
(Pictet- USD Short Mid-Term Bonds )

8 - 0.7%
(Pictet- EUR Government Bonds )

9 - 1.65%
(Pictet- Emerging Local Currency Debt )

10 - 1.65%
(Pictet- Asian Local Currency Debt )

11 - ) 1.65%
(Pictet- Global Emerging Currencies )

12 - 1.65%
(Pictet- Latin American Local Currency Debt )

13 - 1.5%
(Pictet- Us High Yield )
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14 - 1.45%
(Pictet- EUR Short Term High Yield )
15 - 0.9%
(Pictet- Global Bonds Fundamental )
16 - 1.9%
(Pictet- Emerging Corporate Bonds )
17 - 1.55%
(Pictet-Short Term Emerging Corporate Bonds )
18 - 1.7
(Pictet- Emerging Debt Blend)
19 - 1.7
(Pictet- Chinese Local Currency Debt)
20 0.6
(Pictet Global Selection Fund- Resource-Rich
Countries Sovereign Fund)
21 0.6
(PGSF- Global Diversified Bond Fund)
22 0.648
(¢ 0.6)
( )
23 - 0.3%
(Pictet- Short-Term Money Market USD )
24 - 0.3%
(Pictet- Short-Term Money Market EUR )
25 - 0.3%
(Pictet- Short-Term Money Market JPY )
1
)
26 - 1.6%
(Pictet- European Equity Selection)
27 - 1.95%
(Pictet- Small Cap Europe)
28 - MSCI Europe Index 0.7%
(Pictet- Europe Index)
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29 - S&P500 0.7%
(Pictet- USA Index)

30 - MSCI Japan Index 0.7%
(Pictet- Japan Index)

(

31 - E 1.9%
(Pictet- Digital) )

32 - 1.95%
(Pictet- Water)

33 - ( ) 1.85%
(Pictet- Asian Equities Ex Japan)

34 - 1.95%
(Pictet- Greater China)

35 - 1.95%
(Pictet- Health)

36 - 1.95%
(Pictet- Security)

37 - ) 1.95%
(Pictet- Clean Energy)

38 - 1.95%
(Pictet- Timber)

39 - 1.95%
(Pictet- Nutrition)

40 - 1.95%
(Pictet- Global Megatrend Selection)

41 - 1.95%
(Pictet- High Dividend Selection)

42 - 1.95%
(Pictet- Quality Global Equities)

43 - 1.95%
(Pictet- Robotics)

44 i 1.95%
(Pictet- Global Environmental Opportunities)

45 - 1.95%
(Pictet- Premium Brands)
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46 0.6
(Pictet Global Selection Fund- Global Utilities
Equity Fund)
47 0.6
(Pictet Global Selection Fund- Global High Yield
Emerging Equities Fund)
48 0.7
(Pictet Global Selection Fund- Japanese Equity
Opportunities)
49 0.6
(Pictet Global Selection Fund - Emerging Equity
Lower Volatility Fund)
50 0.648
( ) ¢ 06
51 ( 0.648
( ) ¢ 06
52 0.648
( ) ¢ 06
53 0.648
( ) (¢ 0.6 )
54 ( ) 0.99
(Pictet CH Swiss Mid Small Cap)
1
)
55 - 1.15%
(Pictet - Absolute Return Fixed Income )
56 ) 1.65%
(Pictet- Global Fixed Income Opportunities)
57 - 2.22%
(Pictet Total Return- Corto Europe)
58 - ) 2.22%
(Pictet Total Return- Mandarin)
59 - 2.22%
(Pictet Total Return- Kosmos)
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60 ) 2.22%
(Pictet Total Return- Diversified Alpha)
61 - 2.22%
(Pictet Total Return- Agora)
62 - 2.22%
(Pictet Total Return- Phoenix)
63 - 2.22
(Pictet Total Return- Atlas)
64 - 2.22
(Pictet Total Return- Copernic)
65 - 2.22
(Pictet Total Return- Sirius)
66 ¢ ) 0.34
(Pictet CH Precious Metals Fund- Physical Gold)
1
(
67
( )
( 39 -
)
() 29
18 56 64 65
)
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)

(TOPIX) ( )

MSCI ( )

MSCI (

NOMURA-BPI

( )

JP GBI-EM ( )
T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T TS S === 1
1 —_ 1
1 1
= (TOPIX) ( ) (TOPIX) ,
: :
1 1
1 1
1 1
1 1
. = MSCI ( ) MSCI MSCI Inc. :
: MSCI Inc. = NSCH 1
1 1
: ( ) MSCI MSCI Inc. :
: MSCI Inc. = NOMURA-BPI :
! NOMURA-BPI :
1 1
1 1
1 1
1 1
: ] ( ) ( ) Citigroup Index LLc:
: :
: = JP GBI-EM JP GBI-EM :
1 1
:J.P.Morgan Securities LLC :
: J.P.Morgan:
1Securities LLC ,
3.78 (3.5 )

) « )
1.107 ( 1.025 )
C )
0.3 0.7 0.025
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( ) (
) )
( )
( )
26
49 12 31 20.315 ( 15 0.315
50 20 ( 15 )
( )
26
19 12 31 15.315 ( 15 0.315 )
50 15 ( 15
(
29
29 31
)
) )
19,031,015,005 98.53
( ) — 284,032,416 1.47
19,315,047,421 100.00
(@D) ([@D)
17,527,500 0.09
114,927,895 0.60
239,012,532 1.24
223,153,636 1.16
1,909,961,522 9.89
926,555,380 4.80
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(@)
(@D) )
— 3,345,306,318 17.32
)
C D
) )
3,326,937,811 16.44
2,354,114,242 11.64
474,103,410 2.34
460,994,687 2.28
254,469,936 1.26
6,870,620,086 33.96
8,291,452,980 40.98
( ) — 5,069,019,202 25.06
( ) 20,231,092,268 100.00
)
) ) ([@D) (@D) )
1 16,831,179,805| 1.1259| 18,950,484,194| 1.1307| 19,031,015,005| 98.53
)
98.53
98.53
C )
) ([@D) (@D) (@D) )
1 92,446 .6395 15,551| 1,437,637,690| 15,558 1,438,284,817|7.11
2 ISHARES GLBL INFL LNKD GOVT 56,970| 17,130.19| 975,907,256/17,286.80| 984,829,173|4.87
3 ISHARES TIPS BOND ETF 77,329| 12,568.94| 971,944,304/ 12,624.31| 976,225,933|4.83
4 ISHARES CORE U.S. AGGREGATE BOND ETF 79,993| 12,127.13| 970,086,199|12,179.32| 974,260,825|4.82
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5 87,393.5095 11,041 964,911,738 11,027] 963,688,229(4.76
6 92,929.6283 10,340 960,892,356 10,296] 956,803,452|4.73
7 62,145.4681 15,254 947,966,970 15,364| 954,802,971|4.72
8 49,659.8398| 16,517.72| 820,267,541 16,435 816,159,467(4.03
9 61,645.8934 12,033 741,785,035 12,051 742,894,661|3.67
10 ISHARES MSCI JAPAN SMALL-CAP ETF 91,756| 7,946.41| 729,131,511| 8,014.28| 735,358,606(3.63
11 ISHARES EDGE MSCI WRLD VALUE 155,156 3,184.41| 494,081,586| 3,174.02| 492,468,697|2.43
12 ISHR EDGE MSCI WRLD MOMENTUM 130,743 3,719.97| 486,360,680| 3,726.67| 487,236,669|2.41
13 27,526.4985| 17,695.87| 487,105,524 17,673| 486,475,807(2.40
14 POWERSHARES SENIOR LOAN 190,400 2,559.14| 487,261,821| 2,552.91| 486,074,140|2.40
15 24,419.508 19,747 482,212,024 19,838| 484,434,199(2.39
16 16,438.1754| 29,056.76| 477,640,233 29,244| 480,718,001(2.38
17 25,725.1731 18,378| 472,777,231 18,611 478,771,196(2.37
18 400 32,901 14,490 476,735,490 14,4101 474,103,410(2.34
19 32,419.2046 14,372 465,928,808 14,499 470,046,047(2.32
20 ( ) 32,586.983| 13,840.22| 451,011,013|14,146.59| 460,994,687(2.28
21 LYX ETF EASTERN EUROPE 87,000 2,812.64| 244,700,210 2,924.94| 254,469,936(1.26
22 ISHARES ASIA PROPERTY YIELD 82,000| 2,963.39| 242,998,303| 2,971.95| 243,700,252(1.20
23 ISHARES MSCI GLOBAL GOLD MIN 71,300] 2,040.95| 145,519,837 2,174.16] 155,018,307(0.77
24 ISHARES MSCI EM LATAM 71,000| 2,000.53| 142,037,939 2,054.64| 145,879,451|0.72
25 181.5624[101,207.66 18,375,505/ 101,200.1 18,374,133]0.09
)

33.96

40.98

74.94

29/85




EDINETOOOO

O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

) )
( ) ( )

)

123 18,327,000| 18,327,000| 17,527,500| 17,527,500(0.09

VIX INDEX 79 1,040,825| 114,927,895  1,040,825|114,927,895(0.60

Euronext CAC40 EUR 10 36 1,844,120| 242,206,723  1,819,800| 239,012,532[1.24

SWISS MKT 1X 22 1,983,960| 227,441,172]  1,946,560| 223,153,636(1.16

US YR NOTE 73 8,648,552.51| 954,973,168| 8,645,367.37| 954,621,464(4.94

US YR NOTE 40 8,652,731.26| 955,434,585| 8,651,875.2|955,340,058(4.95

AUST YR BND 95 10,618,582.09] 928,595,003| 10,595,258.8| 926,555,380(4.80
)

) ) )

25,433,854.62 2,797,865,040 2,806,371,518 14.53

2,420,000.00 314,261,200 317,842,800 1.65

1,550,000.00 221,371,000 221,092,000 1.14
)
)

29
( ) )

( 2 17 ) 2,143 2,143 10,046 10,046

( 26 15 ) 4,852 4,852 10,177 10,177

« 27 16 ) 4,703 4,703 10,602 10,602

( 27 17 ) 5,966 5,966 10,626 10,626

( 28 15 ) 9,166 9,166 10,161 10,161

( 28 15 ) 15,065 15,065 10,492 10,492

( 29 15 ) 15,856 15,856 10,593 10,593

( 29 15 ) 18,407 18,407 10,734 10,734

28 15,000 — 10,470 —

15,909 — 10,468 —

10 16,065 — 10,464 —
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11 15,900 — 10,453 —
12 16,047 — 10,553 —
29 15,552 — 10,577 —
16,232 — 10,596 —
16,934 — 10,575 —
17,184 — 10,628 —
16,551 — 10,696 —
16,737 — 10,723 —
18,308 — 10,751 —
19,315 — 10,763 —
(@)
(G
25 12 12 26 17 0
26 18 26 15 0
26 16 27 16 0
27 17 27 17 0
27 18 28 15 0
28 16 28 15 0
28 16 29 15 0
29 16 29 15 0
(@)
25 12 12 26 17 0.46
26 18 26 15 1.30
26 16 27 16 4.18
27 17 27 17 0.23
27 18 28 15 4.38
28 16 28 15 3.26
28 16 29 15 0.96
29 16 29 15 1.33
() ( DR »x 100
)
(@) )
2,223,993,529 89,977,068

2,953,744,323

319,891,033

511,586,221

842,677,504

2,105,063,768

926,986,121
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4,118,537,798 711,953,075

6,443,888,504 1,106,420,590

2,837,493,217 2,227,831,868

5,327,445,152 3,146,830,768

(

)

)
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1m0 r 4 300
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10,000 4 200
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000 4 100
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(

)

29 15 29 15
251,909,000 178,298,291
15,581,721,368 18,124,789,327
626,180 49,188,490
188,201,598 207,876,143
16,022,458,146 18,560,152,251
16,022,458,146 18,560,152,251
32,938,409 3,582,365
42,824,926 53,214,559
2,137,625 2,273,829
85,504,783 90,953,029
690 488
2,137,560 2,161,124
165,543,993 152,185,39%
165,543,993 152,185,39%
14,968,570,101 17,149,184,485
888,344,052 1,258,782,372
315,295,787 461,572,260
15,856,914,153 18,407,966,857
15,856,914,153 18,407,966,857
16,022,458,146 18,560,152,251
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(

)
28 16 29 16
29 15 29 15

610,000,589 306,497,959
95,815,955 36,585,247
269,296,094 51,493,877

1,300,049
246,188,589 321,406,589
72,843 70,863
2,137,625 2,273,829
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