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24. FOFs

(SPC)

Pictet Asset

Management S.A.  Pictet Asset Management Limited Pictet Asset

Management (Singapore)

Pte. Ltd Pictet Asset Management (Hong

Kong) Limited

Pictet Total Return —

Diversified Alpha
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27 11 30
2,473,003,742 78.21
212,871,817 6.73
2,685,875,559 84.94
366,448,839 11.59
( ) — 109,577,343 3.47
( ) 3,161,901, 741 100.00]
D
2
) ) (@) ) )
1 FOFs FRM 362,858,604 0.9876) 358,390,000 0.9802] 355,674,003 11.25
S
2 FOFs 338,633,209 1.0036} 339,876, 754 1.0159 344,017,477 10.88
S( )
3 Global Absolute Return 127,889.715 1,917.98 245,290,000 1,932 247,082,929 7.81
Strategies Fund - Class DA H
Py
4 235,999, 368] 1.0266| 242,280,000 1.0266 242,276,951] 7.66)
5 FOFs 215,819,298 1.0043 216,760,384 1.0097 217,912,745 6.89
S
6 HYFI Loan Fund JPY-USD 202,623.4861 1,056.25 214,022,295 1,050.57 212,871,817 6.73
7 FOFs 201,955,325 0.9459 191,040,000 0.9669 195,270,603 6.18
S
8 FOFs 156,527,491 1.0097| 158,050,000 0.9987| 156,324,005 4.94
S
9 FOFs JPX 400 136,727,361 0.9312] 127,330,000 0.9748] 133,281,831 4.22
S
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10 FOFs 144,774,944 0.9147 132,430,000} 0.8915 129,066,862| 4.08
S
11 BlueBay Investment Grade 12,165.745 9,849.59 119,827,696 9,811.64] 119,365,910 3.78
[Absolute Return Bond Fund
S-JPY
12 FOFs FRM 127,298,876 0.9516 121,140,000} 0.9363 119,189,937 3.77
S
13 TCA 120,584,419 0.9894 119,313,874 0.9839 118,643,009 3.75
14 FOFs S 87,901,662, 0.9894 86,969,997, 0.9879 86,838,051 2.75
15 FOFs 93,606,213 0.8723 81,660,000} 0.8686 81,306,356 2.57
S
16 FOFs 57,424,531 1.0986) 63,090,000 1.1514f 66,118,604 2.09
17 FOFs J-REIT 67,847,280, 0.9182 62,300,000} 0.9655 65,506,548 2.07
S
18 49,000,023} 1.0232 50,140,000} 1.0295 50,445,523 1.60
19 FOFs REIT 42,265,243 0.9679 40,910,000 0.9926 41,952,480 1.33]
S
20 FOFs 35,133,826} 0.8757 30,770,000} 0.8075 28,370,564 0.90
S
21 FOFs S 21,402,977 0.9718 20,800,000} 1.01 21,617,006] 0.68
22 FOFs MLP 27,785,127 0.7849 21,810,000 0.6907| 19,191,187 0.61
D
2
84 .94
11.59
96.53
)
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2015 7 1,025,628, 767, 1.0000; —
8 1,690,355,581 0.9726 —
9 2,496,865,364 0.9564 —
10 2,965,874,535 0.9808 —
11 3,161,901,741 0.9815 —
27 7 31 27 11 30
27 7 31 27 11 30
27 7 31 27 11 30
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4,307,524,778 86.12
169,357,401 3.39
4,476,882,179 89.51]
437,185,705 8.74
( ) — 87,330,598 1.75
( ) 5,001,398,482 100.00]
(G
2
(@) (@) (@) (@) )
1 FOFs 533,218,903 0.9615) 512,730,000 0.9669) 515,569,357 10.31
S
2 FOFs FRM 431,922,871 0.9891] 427,243,571 0.9802] 423,370,798 8.47
S
3 FOFs JPX 400 428,943,767 0.9555) 409,870,000 0.9748] 418,134,384 8.36
S
4 FOFs 415,587,740 1.0131 421,045,854 0.9987| 415,047,475 8.30
S
5 FOFs 380,650,094 0.925 352,105, 620j 0.8915] 339,349,558 6.79
S
6 Global Absolute Return 151,161.175] 1,922.85 290,660,431 1,932 292,043,390 5.84
Strategies Fund - Class DA- H,
Py
7 282,965, 286 1.0309 291,721,193 1.0266 290,492,162 5.81
8 FOFs 268,440,080 1.0028 269,192,078] 1.0159 272,708,277 5.45
S(C )
9 FOFs 244,922,447 0.888 217,500,000 0.8686] 212,739,637 4.25
S
10 FOFs 180,443,270 1.1246 202,930,000 1.1514 207,762,381 4.15
11 FOFs J-REIT 206,205,510 0.9307] 191,930,155 0.9655] 199,091,419 3.98
S
12 FOFs 169,410,881 1.0037 170,041,616 1.0097 171,054,166 3.42
S
13 HYFI Loan Fund JPY-USD 161,203.994 1,057 170,394,140 1,050.57| 169,357,401 3.39
14 BlueBay Investment Grade Absolute 14,792.87 9,858.93 145,841,962 9,811.64 145,142,315 2.90
Return Bond Fund S-JPY
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15 FOFs FRM 151,466,265 0.9596 145,354,771 0.9363 141,817,863] 2.84
S
16 [TCA 143,517,055 0.9914 142,288,020 0.9839 141,206,430 2.82
17 FOFs REIT 135,252,850 0.98 132,559,585 0.9926 134,251,978] 2.68
S
18 129,338,727, 1.0274 132,889,525 1.0295 133,154,219] 2.66
19 FOFs 112,494,657, 0.8849 99,550,000} 0.8075 90,839,435 1.82
S

20 FOFs S 67,934,883} 0.9933 67,480,000, 1.01 68,614,231 1.37
21 FOFs S 69,246,892, 0.9898 68,546,339 0.9879 68,409,004 1.37
22 FOFs MLP 92,532,220, 0.8038 74,380,000} 0.6907, 63,912,004 1.28
D
2

89.51

8.74

98.25
)
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2015 7 2,108,925,965 1.0000 —
8 3,442,514,259 0.9593 —
9 4,176,462,855 0.9307, —
10 4,745,248,596 0.9698 —
11 5,001,398,482 0.9731 —
27 7 31 27 11 30
27 7 31 27 11 30
27 7 31 27 11 30
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27 11 30

3,175,679,297

13,777,556

3,161,901,741

3,221,374,878

0.9815

9,815

5,031,214,907

29,816,425

5,001,398,482

5,139,482,754

0.9731

9,731

24/50



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooooooood

D 27 3
27 7 1
D 27 9
27 11 30
27 5 1 1
66
27 11 30
3 25,413
0 0
0 0
0 0
_ 3 25,413

25/50



52

38
19

31

52
193

38

2

57

27 4 1

26/50

30

EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooooooood

38 59
19 8 6

52

26 4 1 27 3 31

27 9 30



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
OOoooooooooooooooooood

26 3 31 27 3 31
13,614 2 58,937
330,000 2 —
698 936
4,854 2 4,714
4,528 4,855
— 5,731
353,695 75,173
6,591 1 7,762
885 1,968
5,706 5,793
2,972 2,402
1,825 1,255
1,146 1,146
46,686 311,668
6,250 273,130
45,000 45,000
13,586 2 15,383
8,289 4,594
26,439 26,439
56,250 321,834
409,946 397,007
1,295 1,589
11,162 550
4,288 4,491
2,584 5,407
19,330 12,038
10,450 1,650
10,450 1,650
29,780 13,688
200,000 200,000
180,166 183,319
180,166 183,319
180,166 183,319
380,166 383,319
380,166 383,319

409,946 397,007
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26 3 31 27 3 31
140,207 143,375
74,840 72,312
215,048 215,687
84 98
36,044 36,894
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7,010 11,563
720 812
5,749 5,100
503 5,561
37 90
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100,382 109,168
22,800 15,600
62,874 80,207
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4,288 4,491
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20 —
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— 950
3,800 1,650
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7,844 21,933
141,942 161,070
29,966 6,060
479 —
38 25
55 13
862 720
1,435 758
31,401 6,819
0 8
0 8
31,401 6,810
12,629 290
592 3,367
13,222 3,657
18,178 3,152
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( 26 3 31 )

( 27 3 31)

38.0% 35.6%
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