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30
89,911 0.13%
69,172,352 98.10%
1,250,045 1.77%
70,512,308 100.00%
30
() () (%)

) )

[En

Neuberger Berman Absolute
Return Multi Strategy Fund 71,499.667 964.870 967.450 98.10%
JPY D Distributing Class

68,987,997 69,172,352
89,929 0.9997 0.9998 0.13%
89,911 89,911
98.10%
0.13%
98.23%
30
30
26 29 90 1.0000
- 821 0.9832
”7 830 0.9998
’8 591 0.9088
- 568 0.8972
29 10 570 0.9168
29 111 0.9175
29 108 0.9199
29 108 0.9174
29 108 0.9153
29 98 0.9172
29 98 0.9150
29 10 98 0.9172
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29 99 0.9194
29 98 0.9147
29 98 0.9141
29 10 98 0.9186
29 11 98 0.9137
29 12 69 0.9157
30 70 0.9237
30 70 0.9254
26 29 27 1.7%
27 27 1.7%
27 28 9.1%
28 28 1.3%
28 29 10 2.2%
29 11 29 10 0.0%
29 11 30 0.7%
+ x 100
(D)
26 29 27 926,396,752 90,501,000
27 27 2,580,143 8,046,625
27 28 253,889 179,522,407
28 28 832,785 17,846,142
28 29 10 18,156 11,368,160
29 11 29 10 744,488 515,757,684
29 11 30 163,991 31,755,247
(@)
30
9,991 0.04%
24,760,681 97.37%
658,217 2.59%
25,428,889 100.00%
(
30
() () (%)
() ()
Neuberger Berman Absolute
Return Multi Strategy Fund .
1 JPY D Distributing Unhedged 22,982.737 1,113.950 1,077.360 97.37%
Class
25,601,693 24,760,681
2 9,993 0.9997 0.9998 0.04%
9,991 9,991
97.37%
0.04%
97.41%
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26 29 10 1.0000
27 559 569 1.0913 1.1113
27 285 298 1.0977 1.1377
28 109 0.9671
28 84 0.8215
29 10 73 0.9781
29 71 0.9578
29 70 0.9468
29 70 0.9387
29 52 0.9366
29 53 0.9381
29 53 0.9506
29 10 54 0.9646
29 53 0.9428
29 49 0.9327
29 50 0.9540
29 10 25 0.9643
29 11 25 0.9493
29 12 25 0.9614
30 26 0.9710
30 25 0.9392
26 29 27 0.0200
27 27 0.0400
27 28 0
28 28 0
28 29 10 0
29 11 29 10 0
29 11 30 0
26 29 27 11.1%
27 27 4._3%
27 28 11.9%
28 28 15.1%
28 29 10 19.1%
29 11 29 10 1.4%
29 11 30 0.7%
x 100
)
26 29 27 636,145,682 123,511,859
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27 27 41,750,956 293,968,660
27 28 4,657,182 152,044,947
28 28 370,997 11,077,340
28 29 10 328,838 27,529,550
29 11 29 10 569,408 19,128,211
29 11 30 283,140 29,818,092
()
30
4,000,460 8.00%
23,077,600 46.17%
22,902,023 45.82%
49,980,083 100.00%
)
30
() () (%)
() )
1121 13,000,000 100.91 100.06 1.6000| 26.03%
13,118,716 13,008,710] 2018/02/19
2|886 10,000,000 101.51 100.68 1.8000| 20.15%
10,151,600 10,068,890 2018/06/19
3192 4,000,000 100.03 100.01 0.1400 8.00%
4,001,320 4,000,460 2018/03/28
46.17%
8.00%
54.18%
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()
29 10 30
2,850,722 5,114,849
96,245,131 68,301,997
89,929 89,911
99,185,782 73,506,757
99,185,782 73,506,757
2,842,000
6,904 6,069
311,046 273,715
7,241 4,733
325,191 3,126,517
325,191 3,126,517
107,784,195 76,192,939
8,923,604 5,812,699
271,851 191,883
98,860,591 70,380,240
98,860,591 70,380,240
99,185,782 73,506,757
()
29 11 29 11
29 10 30
10 8
17,126 1,074,076
17,116 1,074,084
6,850 1,314
19,275 12,779
868,823 576,450
7,265 4,733
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902,213 595,276
919,329 478,808
919,329 478,808
919,329 478,808
947,735 43,635
51,825,534 8,923,604
42,935,308 2,601,845
42,935,308 2,601,845
61,784 13,383
61,784 13,383
8,923,604 5,812,699
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29 11
30
29 11 30
29 10 30
622,797,391 107,784,195
744,488 163,991
515,757,684 31,755,247
107,784,195 76,192,939
8,923,604 5,812,699
29 11 29 11
29 10 30
10 12 29 10 10
10 13 30
29 11
30
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29 10
9
550,867
550,876
30
18
661,173
661,155
29 10
30
29 11 30
29 10 30
0.9172 0.9237
10,000 9,172 10,000 9,237
Neuberger Berman Absolute
Return Multi Strategy Fund 70,788.808 68,301,997
JPY D Distributing Class
89,929 89,911
160,717.808 68,391,908
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29 10 30
9,917,494 16,858,642
4,000,768
39,221,114 29,105,856
208,975 174,468
49,752 813
49,397,335 50,140,547
49,397,335 50,140,547
9,999
9,999
9,999
49,397,656 50,139,124
321 8,576
49,397,335 50,130,548
49,397,335 50,130,548
49,397,335 50,140,547
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29 11
30
10 30
49,641,674 49,397,656
2,679,501 1,232,645
2,923,519 491,177
7,581,704 7,581,704
7,915,832 8,657,300
552,681 552,681
71,698 71,698
1,998,801 1,998,801
13,111 13,111
96 96
2,699,766 2,699,766
89,929 89,929
9,993 9,993
26,385,980 26,385,980
249,776 249,776
249,776 249,776
799,281 799,281
9,992 9,992
9,992 9,992
9,992 9,992
9,992 9,992
699,301 699,301
9,989 9,989
9,990 9,990
9,992 9,992
9,992 9,992
49,397,656 50,139,124
49,397,656 50,139,124
321 8,576
29 11
30
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29 10
234,326
234,326
28 26 29 10
30
552
211,434
211,986
29 26 30
29 10
30
29 11 30
29 10 30
1.0000 0.9998
10,000 10,000 10,000 9,998
92 5 4,000,000 4,000,768
21 B 13,000,000 13,021,320
49 6,000,000 6,004,566
886 10,000,000 10,079,970
33,000,000 33,106,624
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Neuberger Berman Absolute Return Multi Strategy Fund JPY D Distributing Class

Neuberger Berman Absolute Return Multi Strategy Fund

UCITS 2016 12 31
2016 12 31
2016 12 31 2015 12 31
usb usb

124,712,052 375,111,448
54,036,269 121,115,477

21,626,402 47,617,219

833,925 197,809

9,284,534 26,996,048

1,563,686 1,116,816

212,056,868 572,154,817
42,425,380 108,099,208

203,342 71,343

219,060 1,572,859

710,106 1,615,256

7,676,484 5,233,228

217,615 340,404

51,451,987 116,932,298
160,604,881 455,222,519

2016 12 31 2015 12 31
uSsD usD

5,001,164 5,462,636

2,726,912 5,412,494

18,423 2,443

11,265,011 (43,834,927)

19,101,510 (32,957,354)
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4,458,120 7,038,990
4,675 1,092
1,047,274 1,368,958
5,340 -
325,054 367,418
116,435 180,648
1,636 2,832
1,738,186 2,533,913
42,507 15,298
(2,472) (11,796)
1,039,942 986,590
(877,208) (824,699)
7,899,489 11,659,244
25,944 47,441
95,335 58,786
121,279 106,227
238,010 1,911,549
10,842,732 (46,634,374)

uSD:
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2016 12 31
Bk =R s .Jgrlm
B 37.30% (31 Decembser 2015 £1.90%)
At - Eae
18357 Acsans Ernerprise bne Class A7 1398213 el
16400 Snus XM Canads Holdings: Inc™ £2.503 s
HFEF-F B 200,74 (iR E}
a—o
10,724 Brenmtsg A0 557378 037
30 Gerneshemer AT 278 545 A
1727 HeideibergCement A3 181,444 0.1
458  Imernsr N B.7E3 om
4117 Socwts Genersls 547 202,986 013
11485  Strosar SE & Co KGal 04,326 o3
a—o it 1,751,112 1.09
- il
5358 ALA Group L 335,666 02
13534 Shanghai Pharmaceuticats Hiolding o Lad - H Shares’ 53,721 ooa
13212 Snopharm Geoup Co Lid - H Srares” 54157 noa
Tadt  Tenesm Holdngs Lo 191,610 oz
- e Bt 535,354 oA
Agym. Ay
FE059 Wal-Mar e Mexion A de OV 4,937 0.0
Ado.Ay B 64,937 i
AFYR - HAF
4172 Admiral Gepun P 184 006
B57 ARG PR 52.566 Gea
ERENY Bercleys Pic 181,834 AL
1.71%  Burbemy Group Bic’ 51,798 ooz
5537 Croda Imemasonal g 118.664 ois
7547 Hiema Pharmaceusicals Ac 1T o
185.9TE MV A 357,803 625
10410 Pex at Home Group P 1,058 n.a2
IEZNE  RSA Iuranoe Grown PO 05048 o3
3582 Serwth & Naphew P 54,043 o3
3904 Semiths Group Pic 68,308 0.0
167,353 Sports Direct Imemanonal Pic’ 57E,254 0.36
5 THG- A Shanes® a o.oo
AHFUZ - E B LG9, 240 1.2%
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B 37.30% (11 December 2015 31.80%) (ME)
L )
Cneniere Energy Inc”
CLARCDR I’
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CME Snergy Lo’
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Comenianity Heakh Systems Ing (Rights, 31722049y
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5T B b
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.o

2494
23 548
1.500
720
1.037
3150
2 4Ea
T
SETY
4. T80
1,535
17263
T.495
1519
9118
T.580
G
13337
ITHG
=07
3800
4278
10,202
4014
3408
1,008
&
LE15
B118
L]
13
G000
RI05
4510
5815
15450
3057

e

$l 37.30% (31 December 2015: 41.40%) (iR #*)

g e )
Mamoor Graphics Cog
Magrcadolibng Ing

Michael Kors Hoidings Ltd”
Widstates Petrobeurn o Inc’
Mohawi Industries Inc”
Monsanta o

MPLX L
HevuStar ine Cles &7

Mexar Broadeasting Group ine Clas &7
MestEry Erstrgry Irc

HemiEra Ersergy Parmers LF'
MIKE Inc Class B

Moe: Mateaars Pamran L
MNomad Foods Lod

Morfolk Southem Cog”

horthfaer Sooet Rsnageme Tt Group inc

Mowelion Therapeutics Ing
Mucer Comp’
MuSzar G Hoicings LLC"
KPP Semiconducions M
OHEDH Partrers L7

Pace Hoddings Cong’

Pace Holdings Conp - Pace’
Palg Ako Heteoris ind
Pamerm Ensgy Group Ine Class &
PayPal Holdegs Inc

PGAE Comp’

Prelips B8

Pinracle Foods e

Pionaer Natural Resources Co'
Mans Al Amencan Pipeine LF
B2 industries Inc”

Prigaling Group Ing’

Prosera Holding MY CVR®
PTL Ing’

UM Corp

Resiied inc

Remoration Harthwane Holdings Ing
Reynoids Amenican nc’
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i

431613
138.184
150,172
488, 386
379392
180,961
ELR- ol
108,550
155,971
288,782
143,556
243425
65,700
165.207
809,985
37581
245216
460.613
186,148
1,304,218
162 406
580.683
38 A58
LLAR ]
193,736
158.433
207104
86528
25,122
470.883
262,130
480,887
192.054
0
AZ5.915
406,582
350,821
351.515
171,314

HRE
H¥ (%)

027
noe
Dog
3o
h2d
o
ooz
(Elery
oo
BEs
ooe
nis
Ouou
(PRl
i s}
ooa
R
n2e
o2
(11,1}
(eI}
036
ooz
bR
oz
Do
Rk
(ille.}
ooz
029
iR}
L]
oz
oo
027
n2s
023
D22
s



B ()

4,466
56308
16,000
16.000

1234
2657
1.000
10558
2507

6255

i38:
8538
4,760
§.075
2621
1,208
4.308
1.250
11120
3129
4230

13835
1.229
5907
3000
7238
5,200
1,850

2.700
5650
630
3606
132838
15757
4,589

EATE
B 3730% (31 December 2015: 41.40%) GE#)
¥ R
Rige Miigseam Parmen; LF'
Rite &id Corp’
Safeway Caza Ley CWE"
Satewsy PDC LLC CVR'
SarTrrg Ecirorics Co Lud GORY
SerniGroup Corp Class &
Germpea Energy”
Sy Saver Energy Ing
Shell Magsream Parmens LF
Shire Pic ADR’
Smyder's-Lanca inc”
STERIG P’
Sumimit Midstream Farmes L
Symoora Holdings L™
Syngenta &G ADR'
Targa Resourcss Corp’
Team Health FHoldegs Ing
TESARD) Inc”
Tiaws Pharmaceubeal Industres Lid ADR
Tirne Wames Inc”
Tobira Therapeutics ng CVR®
Total Sysmem Services Inc’
TransCarada Corp’
Tribune Meadia Co Clazs &°
T Ing’
Universal American Corp’
LIS Sifiea Holdings inc”
LSA Cormpremion Partnen. L
Wil RS0 I’
‘alero Energy Partmens LF
Waizpar Corp’
Wazouler Solutiore Inc”
Woya Firandal Ing
W Communites ing’
Wiesiar Energy Inc Class &
Wiestmm (Gas Equty Partnen LF
Wysrtem (Gas Partnen L
Wierem Refining Logisegs LF Cliss Limfed’
WhiteWawe Foock Co Class A’
Wfilliarms Cox Inc”
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105774
1,500
4,000

2I0ES=
51,520
267,400

307,161
437 143

420504

.

46215
ET4.509
267,358
IM.309
ABEFE2

47,053
415,851

LA b
45212
141,274
147,985

13.040
178703

E5,660
102,191
463.530
A0AE
S3IE T
103, 7ES

0356

E3.31%
ng3Te
2EE 34T
FARE- ]
274091
BTEDER
208 601
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LiEEE fi i
L8 B uss B (%)
Bl 37.%0% ﬂ'l ml‘ﬂ'ltlml' (BE
o (R
2292 Wiliarms Parrs LY §7.165 LS
25229 WM Cop’ 43,755 noE
7150 WA Grace & Co’ SB3 E2E ke in ]
6927 X5 Retsl Groug NV GDR 224,781 '
6290 Nerom Corp 54,912 TS
12585 Yahoo! Ing 286,662 LE
2476 Warsdex MV Class A7 45 842 ooz
5815 Zrnmer Biornet Hckdings e’ 610,428 038
®EA B 54,900,010 ETRT
6t f 59,898,234 ETET]
.
Fig P mma ‘LIEE‘IEE ﬁi]
SIEEW 0.08% [31 Deceriber 2015: 0.01%)
E el
EB.591  Acasts Erismprses inc ORDEINI EE.A51 oot
Ada e EA B 56,491 4
®EL
2500 Electrum Specisl AruisSion Corn 1162021 00 £.00
13400 Kanger Morgan Ing ISTEA0IT 74 0o
3800 Face Hodings Corp ZeoEn 2280 Lo
®EL B 3,054 000
shE® f 59,545 .04
FRRRR RS TEE B 0.19% (31 Decensber 2015 1.30%)
R
Z9.838  Mew York RET Inc 301,960 L1
FREREEES § 201,960 0%
L%
T T Pl mmn  AEEE N
T b o sty SR 16.32% (31 December 2015 13.45%)
MFL
1000000 Allegra CLO T Claz © 4Mw%  I0OLI0E 475,833 061
200,000 Altegro CLO i L1d Class € S03%  2LOLE0T &01,104 025
1000000 ALM VA R Led Clas €R A7TH 150028 BE5.000 1=
31844 Amemasve Loan Trust 005-21CB Class A17 §00%  ISU6T03S 318,885 L
186,711 Attemative Loan Trust 2005 12 Cle: 145 126% 25040008 128428 b0
800,000 BAMLL Commercal Mortgage Securties Trust 301 3.05KY Cless F 420% 15090006 798356 £.50
2000000 BAMLL Commermal Mortgage Securties Trust 2016-A5ME Class MZA 995%  1VII0IT 2007544 1.25
229.214 Bear Stemns Asset Backed Securities Trust 2007-2 Clas AZ 108%  ZSULI4T 222,981 A
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e ()
EE BEE i wmn AR e
FArw b - 45w FEMS 16.32% (31 December B015: 13.45%)
WA ()

1507334 Sridgepon CLOBL Cla D 5.24% 180062021 1,488,077 083
500,000 Briggepon CLO Lod Class © 13% 21470 457.718 031
719500 Cartingsen Morgags Lo Trust Series J005.HC3 Clas A2 0EE%  2SAOBR03E 704,930 0.44

1000000 Cataenaran CLD 207131 Ld Class D 4BS%  ITVIS HI0.775 06D

1000000 Cataenaran LD 20151 Lid Class D 453% 224027 953,821 059

T4036 Chase Mongage France Trust Seres 2007-A2 Clas 347 ERTL Il T1.265 o0

1100000 Creysier Capial Ao Recavables Trust 2015-8 Cuss D 417% 15U 111847 069

1000000  Cheysier Caprial Autc Receivables Truss 2016-3 Class D 412%  1SMRR0IE 1011558 063

1000000 CIFC Funding 20128 Lad Class B1R 4EE% 1902005 1.002.589 063
300,000 CIFC Funding 20154 Led Clazs O AmEY  2NONR02T 300,289 AL

1000000 CIRC Funding 20184 Lid Class D 457% 210208 §7E.600 a8
174888 Cracomp Morigage Securities Trust Series 2006-3 Claz 1410 X% JLOSONNE 174,796 ot

1,300,000 COMM 2014-PAT Morgage Trust Class £ 183% 12082027 1,292,632 081

22004 Countrywide Azwrt-Backed Cerificaies Class 1 AFS 409%  ISOAT0IE 12409 oo
55586 Countrpwide Aset-Backed Cerificates Class 242 OEZ% 26112008 (53T o
B00,000 Eastand CLO Lod Class 2139% 01052022 T4 e 025
264075 IP Margan Chase Commertial Morigage Securities Trst Class G SHEw  1MO2008 265516 a17

1,780,000 1P Morgan Chase Commestial Marigage Serurities Trost 201 44 Class £ 430% 15082008 1,741,528 1.08
B50,756  IP Morgan Martgage Acqueition Trust J006-HEX Class A4 081%  JSATR0IE £30, 386 L]

1,082,000 MAAPS CLO Fund I Lt Cless B 51¥% 20472022 1,083,756 068

36003 Masorstar Home Equity Loan Trust 2007-C Clas 2802 0E9%  2SOE203T 36818 ooz
400,000 Ocean Teads CLOW Clasz D AB4% 13100006 352, 509 024
500,000 Octagon kvestmant Parnars X Lid Class D 17E% 15102020 458,450 031
400,000 Oetsgon kvestmant Partners X001 Ltd Class £1 BAF% 2512025 377,266 024

1043015 RAL Series 2004-0513 Trust Class CB SO0% 25U 1,049,909 0ES

1,000,000 Shackietne | CLO Lt Class 7I0% 14082023 1,001,500 062

2692 Soundview Home Loan Trust 2007-0FT3 Class 282 0E% ISR 28 000
1243979 WORT XLV LLEC Clas AN 435%  ISAATME 1,256,005 07E
IBE.547 VOLT X LLC Class A1 IS0%  ISOR0SE 155,459 [}
209,42y MVEENINGRON MG MAngAgE Pask TIOUGH CRrcaes WIMALT Series 20051 Triss Ciass S50% 25032035 207,501 013
185222 'Weili Fargo Morgage Bacied Securities 2007-14 Trust Class 141 GEO0%  ISN0EET 162505 an
Tk - nyrER B 26,206,179 18.32
HHRT 6.71% (31 December 2015 165%)
B EA

114,287 Ambac Assurance Corp’ 510%  OROS2020 381 EES 024

2.000,000  Amboy Capi Trust G0%  J9OTO0E 2000000 124
£19.000  Ascent Capnal Gros Inc’ 4.00% 1ST/2000 A4 360 0z
243,000 BLLO LLC/EELG Financs Carg' 925% 15020 12,272 013
500,000 Cassars Erterimnment Resort Properties (L sesss Entertsnment Resort Prape’ B0t BiAGoNI0n 536,350 033
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SR )
S
L e wmn RERR. MRR
FEETR £71% (M Decomber 2015; 163%) (HE)
HENL R
ZT1.000  Cengage Leaming ind 5 50% 15062024 241 857 Q.15
1055000 Cenveo Cong’ GOO%  DUIOBES 46,563 58
Z50.000  Cobalt Inmernational Enengy inc’ 313% 15052024 TEL000 Q0
146,000 Cobalt inermatonal Enengy Inc’ 1.75% DINZR023 81750 a0s
236000 Cobalt Inmernasional Enengy Ing” 10.78% onzzon A0 &T2 0.30
233,000 Consteils Holdings LLCAC onsaeilis Franos Corp’ 9.75% 1SOS2020 301,790 Q1%
10927 Conta Synoora LT Surplus Nooes” EES%  I0MeRNT 5506 o
46,605 Contra Syncora 5T Surplus Moges™ EES%  00maRn? 44 375 003
712.000 Corporate Risk Holdings LLC' 50% VTS 745 455 046
267,000 \DESH Metwork Comp' 3.38% 15082026 3.ET9 019
53000 Dymargy ing’ E75%  D1N1EMS 158,693 Q.16
FO0,000 FarPort Communicatons nc” BTEY 1SO82019 731,500 045
75.000 GenOn Ersrgy Inc 9.50% 1502018 g3 003
625,000 GenOn Erengy Ing’ 88 181072020 478,125 027
255,000 Goga imermediate Holdings LLC/Gogo Finance Ca inc’ 12.50% o022 277313 a17
T1.000  Hormibeck Ofshore Sendoes Ing’ 1.80%  DULOSR0S &0 555 a6
B24.000  Mioway Games’ 1000%  DU06Z020 0 Q.00
7000 Momentive Performands kassrials inc’ 10.00% 181072020 8 a.00
ZEE 000 Metfio Ing” 438% 18112028 257.3m a.1&
521,000 Neka Gas Storage LikMNisia Gas Storge Carada Finance Cog” EET%  D1BAROMIS 38 318 kL]
SEB.000  Sunbdson inc’ 00%  OOTR0NE 400,140 a5
18,000 Telesat CanaciaTelesat LT BEE% 151172024 123,314 .08
IM7000 Tadtiering 0.3%% 1802015 JEA BaE a7
98,000 Warer bnvestmens Management Corp’ 480% 01112019 8,500 0.6
S47,000 Wiee Metsiz Group LLCAkkse Allays Finance Corg’ E7E% 18AXB01E 538 &iE a3
AR 8 10,784,105 671
dr— b - B3 B.11% (31 December 2015: 6.96%)
HFA
B17.007 213 Cernury Drooiogy Holdings T13%  I004R0E2 755.731 047
IRCE70.289  Affinion Groun Ind £75%  ID04Z01E 668,623 042
108,000 Aptean Inc 0O0% 2022022 108,380 07
30,000 Agtean ing 0o0% 2022023 30,012 002
473000 Asurion LLC 0OO% D001 430,800 0z7
42,000 RS Ensrgy Servicss Ine 000% 24032022 48 790 003
294,000 (005 U5, innermedians Holngs ing 925% 100772023 288,671 018
1,015,286 CGG Haading (L15.) Inc 6.50% 15052019 924,332 as7
169,000 Confie Segurms Holding Il Co 575% 19042022 170,41 i
495,000 Confie Segurs Holding il Co 1025%  OBOSZ09 452,320 03
180,000 Consoliiamed CoOMMUNKAToNS Ing 0oo%  OSN0E023 181,415 LAY
24B.000 Comes MP Acouisition Corp 00o% 30112023 151,720 ale
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L] L o ®EH ﬂl’:?ﬁs ::lm
S L s B B11% (3 Doecember B015: 6.05%) (EE)
Rl )

20,948 Crosoy US doguesition Corp £00% 2112000 18,817 (1.1
145,180 Cunningham Lingsey U5, inc 0T 16122003 a8 158 [k -]
249375 DM Hoidko Ing 625%  D2N02023 246648 [
663.750 Dwits B Phesgs Corp 950% 23042021 660.431 o4
TIE110  Easwman Kodak Co 725%  DRONZOND 720,590 045

86,000 Ermerald 2 L S00% 14052021 77,543 LS
157000 Ewo Payments intemationsl, LLC 000%  2M1E003 158,177 010

1,532,000 Exireme Reach inc 11.00% 22012021 1,476, 485 .82
185,000 Flex Anguisiton Co lng 0.00% 29122023 190,588 LA F]
308,000 Giobal Eagie Entertamment Inc 0.00% 2N 22022 303,785 o9

1.000.000  Gigbal Tei* Link Comp S00% 23120 I7I.6ZS 067

63000 Gresreden LS Holgings I L 00r%  CUNZE0Z3 54.280 00s

TEBDE Gulf Fnance LLC E25%  JSNRD023 77,324 0s
322000 Highland Acouisition Holdings LLC 000% 23112002 307,510 019
158,586  Hyparion insurancs Group Ltd SEMML 29047002 158,531 o.10

95,000  Information Resources Ing 0.00% 2022003 96,840 oS
123,000 Innowatve Nogssones & Senices LLC 575% 28112022 123,922 s

57,522 Lighestone Generation LLC - B Term Loan 0.00% 1SN 22023 58,337 n0s

5478 Lightsone Genergtion LLC - Term Loan 0.00% 1SN2023 5.556 0o
150000 Lorsstsr insrmedisns Super Holdings, ILLC 000% 3082021 154,875 010
145,623 Pacefic Drilling 54 450%  O3O0620M8 52,758 003
304877 Guonem Hesith Cop E70% 004360 254,788 o8
174860  Star Weest (Senerasion LLE 000% TR0 149, 248 [T
£40.003  SunEdison Ing 000%  22AT0NT 304,001 0139
554734 SunEdison bng 000%  22maET 282 473 017
256000 SunEtisen I Iniia Tranchs A Teem Loam 000% 2104207 258,134 016
250835 SunEdison In Initia Tranche B Tesm Loan 11.75% 21042007 253,343 015
588000 SunEdiscn Ine Tranche 8.2 Term Loan 000%  DMOTZ0NE 261,740 016

3455 Tricorbraun Haldings Ine 1BR% 300112003 3,450 00

34848 Tricorbraun Holdings inc A78%  NOT1/200% 34 537 (1,4

36,000 Vestcom Inermational inc 000%  1aNZ2003 38,113 .02
234000 Vingin Mecia Brisiod LLC 000%  3WDNZ0ES 235,390 0is

F—bo— 12.025.588 Xt
WS o 110,286,011 BB.ET
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RO )

BN RIS | 0.07% (31 Deoembser 2005 0.20%)

] i wWEH  REEEN o RS m‘)
ERL 1.007.606 USE 14824 Q2OI201T  Bani of Amesnica Maerll Lynch z L7 [ ]
BRL 1.150,7%1 UsE 330319 GLON201T  Bank of Arvenca Mernll Lynck 12 14 260 oo
CLF B1,083.050 UGE 120387 1STAZ0NT  Banic of America Merril Lynch = N7 000
CZK 306,148 UEE 11888 15032017 Bank of Amwrica Mersil Lynch 5 108 L]
HUF 2029583 usf BBas T&0E200T Banic of Armenca Memil Lynch a 55 ooo
IS 4058 us§ 1.057 15022007 Bank of Amrica Mernil Lyndh 1 2 ooy
INR £ 837 Y s Moam 102017 Bank of Arenca Mermll Lynch 2 26 (1]
FLH 58.212 UsE 13805 15032007 Eanic of Armenca Merrill Lynch -1 123 oo
RUB 25012143 USE 308237 1S032017  Bank of America bl Lynch 2 4 455 =11
SEN SE2 980 un 50 a0t 18042017  Bani of Amenca Memil Lynch [ JER (1]
TRY 30,736 USE B.5O5 19032017 Bank of Armenic Mernl Lynch 4 13 L]
USS 421 4800 TRY § S04 351 19032617  Bank of Armerica Merrl Lynch 1 11 [=1+]
Us§ a0 S50 B.5Z9 CRULI0IT  Eank of Armenica Mesill Lyndh 1 96 =X e ]
USS 459652 ERW S0 290 505 15032047  Bank of Arerics el Lynds ] 3,589 0.0
Us§ 3as & 37.000 DSRULI0IT  Eani of Ammenica Memil Lynch 2 412 Qoo
US§ 7.000 SEE 62,209 IOLR0TT  Bank of Amenich Mernl yndh 1 38 [£Xe ]
Usy 452 CL# 3024028 15032007 Banic of Ammenica Menil Lynch 1 2 oo
US55 12000 W 1804 48T TUVOLICTT  Bank of Amarica bernil Lynch K 235 [l e o]
uss 1708 INR 116,258 1002017  Bank of Amenca bernll Lynch 1 3 1= ]
Uss 514593 S0 BBE, 161 1032007 Banic of Armenca el Lynch 2 1,432 oom
Uss 21,000 Cab 27604 DRUN201T  Bank of Armenca Mernl Lynch 2z 415 1]
GE 6357 £ 5000 CRULI0IT  Bank of Armrica Maril Lynch 1 118 noo
USS S0 39 TWD 17458349 19032007  Bank of America Mernl Lyndh [ B3 L1 ]
Uss 280718 & 50 000 15CAZ01T Brown Broghers Harriman 1 44058 oo
Uss 1367579 £ 1887801 130L0YT  Brosan Broghess Hamiman 1 347 0o
ZAR 4270530 UsE 299,540 18032017  Bank of Americ Memil Lynch E EEED (=1 1]
ALD Heclged Classes

Usy 341493 A0 457 008 19022017  Westpac Banking Corp 15 10,534 ot
CHF Hedged Clemses

CHF 167209 USE 163,130 150220107 Werpa: Banking Corp 3 1,857 (L]
FARE ] CHF 8367 19022017  Goldman Sachs imemabonal 1 270 Ll
Uss 35 CHF 37 19022017 Wenna: Banking Corp 1 1 000
LR Heclped Claszas

§ ES.8E UGF 678 IS02I0TT  Wempa: Eanking Corp F #5 nop
USS TEESS £ 65,835 IS022MT  Goldman Sacks Inemational 2z 2.877 L]
uUs§ 296170 & ITe 552 ISCa200T Westnac Banking Corp 15 3379 D00
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S )
BEFREE 0075 (31 Deconsber 015 0.20%)  (F&)
- L L]
k- ] FHm aAmE LGRS uss H® (%)
CRAP e Clergss
£ 34096 Uss 41761 ISURE017T  Wenpa: Banking Corp 2 418 oo
s 3,021 £ 2388 ISO2Z01T  Goidman Sachs Inernational 1 53 oo
UES 305,545 £ 245,155 ISORE0IT  Winpe: Barking Corp " 2280 o
JEY FHackpedt Casses
¥ 32265806 USE 274854 18023017 Wespac Barking Corp 1 204 oo
LES 1.413.978 ¥ 162091717 ISONE01T  Wiemps: Banking Corp £ 21083 oo
AN TR ICETMmEL o 12266 w7
FemIBE | 0.18% (31 December 7015 0U03%)
L1 i
Lt BHE RESIETF A uss H® ()
i 50Dy Brizsh Pound Stering Fusure December 2017 IPongan Chase Bark 2748 oo
33 00Dy Euroclsiler Futurs BMarch 2018 1Porgan Chase Bark 4450 oo
F4 Amrstendam index Futune nuary 20017 JPitongan Chase Bank 3438 am
[+ AUDVULE Currency Futurs Merch 3817 IPtdorgan Chase Bark a8 e
(i3] Austraiian Gowerement Bond 3-Year Future March 017 IPyiorgan Chase Bark 75 am
ez} Bank Acceps Futuree December 20017 JPiongan Chase Bank 3,382 oo
{1m Brizish Pound Cumensy Future March 2017 Plorgan Chase Bark 14,065 oo
3 CACAD incex Fuume Jnuary 2017 IPorgan Chase Banic 705 000
& Canads Goverrement 10-Year Bond Futues March 2017 IPtorgan Chess Bark 1320 0,00
=1 Canasian Dallar Cusrency Future Mardh 2017 IPWorgan Chass Bark 820 om
1 DA Inghex Futee Maech 2017 IPgrgan Chase Bari 5.37% am
3 Diewie Jores Mini E.CBOT Future Masch 2007 IPtorgan Chese Baric 2205 0.00
147) EURFCHF Currency Futune Seposmier 2017 IPorgan Chase Bark 4821 am
(28) Euro FX Cumency Futurs March 2017 Porgan Chase Bark 30283 aonz
] Eure Ttewe 50 Futuse Merch 2017 IPhdorgan Chase Bark 2436 oo
15 Eurc-BOBL Furune Mardh 3017 JPkiongan Chaze Bank 6,508 aon
2 EurcBund Futurs Sdarch 2017 iPongan Chase Bark 2288 oo
1 Eurc-DAT Future March 1017 Porgan Chace Bark 0 oo
ar Eurc-Scmaiz Future March 2007 IPiongan Chase Bank 2066 oo
2 FTSE 100 Indes Futuse Mareh 2017 IPMargan Chase Bark 4288 o
= FTSEISE Top &0 Future March 2017 IPMorgan Chase Bari 1,647 am
1 FTSEAME Index Futees March 2017 IPMiorgan Chass Bark 3006 oo
1 Hang Tang Index Futune Lanuary 2017 IPWorgan Chase Bark 2618 oo
1 F.Shares ingex Fuzure lanusey 2017 IPdorgan Chazs Bark 1,341 am
{1a1 Jspanese Yen Currency Future March 2017 IPMiorgan Chase Bark 180,657 oo
& Pesdcan Peso Curmency Future March 2017 IPMongan Chase Bari 4710 am
2 M MEC) Emarging Markst futurs March 2017 Piorgan Chazs Bark SKE am
7 MSC] Fingapare I ET5 Fulune lrsary 007 IPMorgan Chase Bark 77 oo
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s L
E B S Uss W (%)
7 MISC] Taivaan Inles Future lasusey 2017 Pergan Chase Bank 1,750 o
m Mews Zealand Dodar Curmency Future Marth 2017 IPiorgan, Chise Eani 175 oo
3 Mikicsi 225 (502K} Futoes March 2017 iPhiorgan € harse Bani LT oo
i1 SAP 500 Ermini Future March 2017 IPMcrgan Chase Bank 11470 oo
B Short Eurc-BTF Futre March 2017 IPorgan Chirse Bank 133 oo
z 5P 200 ingex Fusure March 2017 IPMorgan: Chase Banic 4091 o
[ Sheeex Europe B00 ke Future March 2017 IPergan Chase Bank 1,340 oo
[ Suias Frane Currency Future March 2017 1PMorgan Chase Bank 5553 oo
1 Topix Index Butune March 2017 IPMcngan Chase Bank 1881 L)
2 Urited Kingeice Lorig Gt Futurs March 2017 IPbicrgan Chase Bank LR ih] .00
3 U5 Doliar Index Future March 2017 IPMorgan Chise Bank 1539 oo
1 USCVNOK Curmency Fusune Karch 2017 PMorgan: Chase Banic 1953 am
ARG E IS M by ] niE

R 75 3 S 0.05% (37 December 2015 036%)

) -}
S o] s ?’k-&h ﬂilﬁﬂ HRE
Tl T m
23 N7 Cerundink IncC. Sirike Price 26 {1899 115 (E1EF]
=4 wmaing Morsdetez Imernamonal Inc, Soriee Price 4% (T.2583) LETD oo
Tup o dTal
1] 17837 85 Corp Chass B Serike Price &0 {19.950) 10569 oo
i N7 Fedex Corp, Stie Frice 190 (6.300) BATS oo
-] mainT legie Entarpeinas [P, Seriie Price 50 4 LBE) 120 oo
20 N7 leahn Entergriseg LP, Swrike Price 60 23701} 3,550 oo
™ Mz Rrte Ao Conp, Sorice Price T (4.0452) 2095 Qoo
] WO0&eNT Aol 3000 index, Strios Frice 1200 (25 S0E) 28,560 o
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TAT 22068 481 LSS £82.002 1SONZ01T  Bank of Amenice Mell Lynch 1 (10,183 0.1}
UsE 1784 BAL 5.975 QZUZROTT Bk of Amanca Bl Lyneh 1 = .00}
s 7 3as CLP &8 379 150 15032017 Banic off Arnenica Ml Lynch 4 (AT {0,005

39/99



EDINETOOOO
O00000000000000(E12454)
OooooooooooooooooooOn

EERE GeE)

AETRET] (5.59%) (31 December 2015 [0.84%)) (HE)

Bom #H AmE  EEETS wm wam e
5§ 180542 L5 &§7.181 1502017 Eank of Amenica Memill Lynch F 983 10004
L EoiN MR 81087 15082017 Bank of America Memill Lynch L] (i3 {000y
WEE 75003 CEK B 2L 851 1S032017  Bank of Amanics bl Lynchi 3 (19757 oLy
55 545804 CIK 14034704 1502017 Eank of Amenc Memill Lynch 3 4.038: e v
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29 10 30
1,624,801 2,103,085
53,096,629 24,915,693
9,993 9,991
54,731,423 27,028,769
54,731,423 27,028,769
686,000
3,640 2,084
164,740 94,623
3,106 2,049
171,486 784,756
171,486 784,756
56,562,496 27,027,544
2,002,559 783,531
4,617,907 2,191,583
54,559,937 26,244,013
54,559,937 26,244,013
54,731,423 27,028,769
)
29 11 29 11
29 10 30
5 4
1,500,695 371,400
1,500,690 371,404
665 569
8,377 5,539
378,758 251,050
3,121 2,049
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293,046 99,041
1,646,465 2,002,559
1,268,480 1,220,414
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417,409
29 10
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0.9646 0.9710
10,000 9,646 10,000 9,710
Neuberger Berman Absolute
Return Multi Strategy Fund
JPY D Distributing Unhedged 22,358.346 24,915,693
Class
9,993 9,991
32,351.346 24,925,684

Neuberger Berman Absolute Return Multi Strategy Fund JPY D Distributing Unhedged Class
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44 45

28 3 31 29 3 31
22,725,768 21,770,643
195,917 206,930
7,453
3,678,543 3,291,565
957,351 912,489
12,713 50,722
644,694 447,651
824 428
28,215,813 26,687,885
110,648 110,298
80,498 66,464
710 710
10,102 10,562
201,959 188,035
95,535 96,732
12,706 12,706
108,242 109,439
5,480,557 6,783,747
956,115 956,115
2,428 1,546
511,355 511,637
82,660 82,660
556,611 523,217
1,567 192
20,750 20,750
7,570,543 8,838,366
7,880,745 9,135,840
36,096,558 35,823,726
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44 45
28 3 31 29 3 31
3,565 3,524
85,383 61,012
1,620,526 1,419,878
1,178,517 1,150,008
1,923,850 459,723
323,266 26,700
1,498,000 1,251,100
101,000 82,900
25,700
20,860 46,283
6,780,670 4,501,131
7,280 7.841
1,546,322 1,482,500
100,350 93,560
1,653,953 1,583,902
8,434,623 6,085,034
( )
44 45
28 3 31 29 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
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1,100,000 1,100,000
24,034,752 26,100,773
25,478,483 27,544,504
27,634,752 29,700,773

27,182 37,917
27,182 37,917
27,661,934 29,738,691
36,096,558 35,823,726
44 45
27 4 1 28 4 1
28 3 31 29 3 31

4,608,029 4,371,647

33,183,045 28,124,470

45,653 64,558
37,836,728 32,560,677
15,893,270 13,056,474
168,848 169,346
1,028 2,915
1,315,033 1,331,709
3,914,869 3,213,013
193,638 137,135
31,664 39,943
523,643 501,370
23,203 24,788
2,545 2,492
63,792 109,609
22,131,536 18,588,799
191,952 209,010
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2,916,345 2,852,929
108,042 129,064
7,113 32,873
683,822 639,080
19,339 22,638
165,319 142,966
136,339 174,826
635,313 620,232
226,884 217,625
55,907 57,699
1,498,000 1,251,100
37,270 38,169
101,100 80,300
279,901 564,747
7,062,654 7,033,264
8,642,537 6,938,613
17,230 4,517
4,001 675
62,103 6,051
4,000
106 123
13,069 5,690
96,510 21,058
5,968 21,990
113
5,968 22,103
8,733,078 6,937,568
213,659
25,700
4,215
243,574
8,489,504 6,937,568
3,016,713 1,881,549
56,198 225,697
2,960,515 2,107,247
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5,528,988 4,830,321
44 27 4 1 28 3 31
2,000,000 156,268 156,268 343,731 1,100,000 20,569,363
2,063,600
5,528,988
- - - - - 3,465,388
2,000,000 156,268 156,268 343,731 1,100,000 24,034,752
22,013,094 24,169,363 75,392 75,392 24,244,756
2,063,600 2,063,600 2,063,600
5,528,988 5,528,988 5,528,988
48,210 48,210 48,210
3,465,388 3,465,388 48,210 48,210 3,417,178
25,478,483 27,634,752 27,182 27,182 27,661,934
45 28 4 1 29 3 31
2,000,000 156,268 156,268 343,731 1,100,000 24,034,752
2,764,300
4,830,321
- - - - - 2,066,021
2,000,000 156,268 156,268 343,731 1,100,000 26,100,773
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25,478,483 27,634,752 27,182 27,182 27,661,934
2,764,300 2,764,300 2,764,300
4,830,321 4,830,321 4,830,321

10,735 10,735 10,735
2,066,021 2,066,021 10,735 10,735 2,076,757
27,544,504 29,700,773 37,917 37,917 29,738,691
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28
32 28 6 17 28 4 1
26 28 3 28
44 45
28 3 31 29 3 31
1. 1.
438,341 454,117
272,516 272,531
13,775 10,688
2. 2.
2,945 940
44 27 4 1 28 3 31
3,850 3,850
3,850 3,850
1
27 6 24
2,063,600 536 27 3 31 27 6 25
2
28 6 23
2,764,300 718 28 3 31 28 6 24
45 28 4 1 29 3 31
3,850 3,850
3,850 3,850
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28 6 23
2,764,300 718 28 3 31 28 6 24
29 6 23
2,413,950 627 29 3 31 29 6 24
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1
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D

()
44 28 3 31 ( )
1 22,725,768 22,725,768
2 3,678,543 3,678,543
3 957,351 957,351
4
5
5,429,421 5,429,421
32,791,085 32,791,085
1 1,620,526 1,620,526
2 *1 917,268 917,268
2,537,794 2,537,794
*1
45 29 3 31 ( )
1 21,770,643 21,770,643
2 3,291,565 3,291,565
3 912,489 912,489
4 7,453 7,453
5
6,732,611 6,732,611
32,714,763 32,714,763
1,419,878 1,419,878
*1 891,704 891,704
2,311,583 2,311,583
*1
1 2 3 4
5
1 2
2)
44 28 3 31 45 29 3 31
1
51,135 51,135
2
956,115 956,115
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3 511,355 511,637
1
2. 5
3)
44 28 3 31
1 1 5 5 10 10
22,725,768
3,678,543
957,351
2,106,635 236,275
27,361,663 2,106,635 236,275
45 29 3 31
1 1 5 5 10 10
21,770,643
3,291,565
912,489
7,453
2,222,381 467,133
25,982,151 2,222,381 467,133
1.
44 28 3 31
956,115
45 29 3 31
956,115
2.
44 28 3 31
2,768,399 2,640,700 127,699
2,768,399 2,640,700 127,699
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2,661,022 2,749,542 88,520
2,661,022 2,749,542 88,520
5,429,421 5,390,242 39,178
51,135
45 29 3 31
3,882,464 3,705,555 176,909
3,882,464 3,705,555 176,909
2,850,146 2,972,404 122,257
2,850,146 2,972,404 122,257
6,732,611 6,677,959 54,652
51,135
3.
44 27 28 3 31
728,134 62,103 5,968
45 28 29 3 31
1,105,918 6,051 21,990
4.
44 27 28 3 31
213,659
45 28 29 3 31
1.
2.
1
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44 45
27 4 1 28 4 1
28 3 31 29 3 31
1,459,244 1,546,322
162,311 149,442
75,233 213,264
1,546,322 1,482,500
2
44 45
28 3 31 29 3 31
1,546,322 1,482,500
1,546,322 1,482,500
1,546,322 1,482,500
1,546,322 1,482,500
3
44 162,311 45 149,442
3.
44 64,573 45 68,183
( )
44 45
28 3 31 29 3 31
@
119,355 12,099
462,282 386,089
31,640 29,075
4,486 4,693
26,929 21,191
644,694 453,148
5,496
5,496
664,694 447,651
@
473,920 454,152
67,546 67,546
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11,000 11,000
30,899 28,748
63,787 57,051
647,154 618,499
78,546 78,546
568,607 539,952
11,996 16,734
11,996 16,734
556,611 523,217
44 45
28 3 31 29 3 31
33.10
0.47
0.04
0.95
0.31
0.46
0.46
34.87
45
100 5
44 27 4 1 28 3 31
33,183,045 4,608,029 45,653 37,836,728
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45 28 4 1 29 3 31
1.
28,124,470 4,371,647 64,558 32,560,677
2.
1
90
2
90
3.
10
)
44 27 41 28 3 31
¢ D
C ) C )
1,000 5,745,272 451,175
1
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17,709 2,730,584 436,102
1
1
2
45 28 41 29 3 31
« )
C ) C )
1,000 4,766,199 406,661
1
17,709 2,372,960 377,341
1
1
2
44 45
27 4 1 28 41
28 3 31 29 3 31
1 7,184 92 7,724 34
1 1,436 10 1,254 63
) 1
1
44 45
27 4 1 28 41
28 3 31 29 3 31
C ) 5,528,988 4,830,321
5,528,988 4,830,321
3,850 3,850
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29 9 30

21,507,926
193,064
60,178
3,096,255
1,267,519
47,130
325,483

1,289

26,498,847

83,605
72,691
710

8,874

165,882

99,843

6,957,846
956,115
1,910
535,071
82,660
504,715
27

20,750

9,017,595

9,283,320

35,782,168

29 9 30
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3,430
105,641
1,328,201
1,164,797
991,704
137,645
43,750
692,300
41,800
23,628

4,532,899

6,125
1,510,739
95,425
1,612,291

6,145,191

29 9 30

2,000,000

156,268

156,268

343,731

1,100,000

25,940,652

27,384,383

29,540,652
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