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6
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FOFs S 0.1944 0.18
FOFs
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0.1944 0.18
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
Global Multi Strategy - U.S. Municipal Bond Fund 0.44
JPY-H Dividend Retail Class '
FOFs S
0.1944 0.18
FOFs S
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( 0.7452
) 0.69
FOFs J-REIT S
0.1944 0.18
FOFs REIT S
0.1944 0.18
FOFs MLP 0.1512 0.14
HYFI Loan Fund JPY-USD 0.65
FOFs
0.1944 0.18
S
TCA 0.864 0.8
FOFs  FRM S
0.1944 0.18
0.864 0.8
Global Absolute Return Strategies Fund- Class pt - 0.85
JPY ’
FOFs  FRM S
0.1944 0.18
BlueBay Investment Grade Absolute Return Bond Fund 0.74
S-JPY )
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
FOFs
0.1944 0.18
0.864 0.8
Man Numeric Integrated Alpha Market Neutral - Class 1.50
A ;
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29 1 31
4,823,060,861 83.39
229,082,566 3.96
5,052,143,427| 87.35
710,757,241 12.29
( ) — 20,834,396 0.36
( ) 5,783,735,064 100.00
(D
«C 2
) ) ) ) )
1 FOFs 889,933,949 1.0692 951,534,287 1.0262] 913,250,218]15.79
SC )
2 FOFs 515,097,538 0.8118] 418,185,541 0.9853] 507,525,604] 8.78
S
3 Global Absolute Return 256,028.893] 1,821.32 466,310,543 1,848 473,141,394] 8.18
Strategies Fund - Class DA’ H.
2%
4 FOFs FRM 495,893,484 0.9366 464,491,029 0.9435  467,875,502| 8.09
S
5 334,476,986 1.0136 339,048,617 1.0644] 356,017,303] 6.16
6 FOFs 322,667,033 0.8921 287,854,486 0.9316 300,596,607 5.20
S
7 FOFs  JPX 400 274,919,312 0.7787| 214,100,287 0.9585) 263,510,160] 4.56
S
8 BlueBay Investment Grade 24,299.304 9,489.31 230,583,628 9,778.71 237,615,847] 4.11
Absolute Return Bond Fund
S-JPY
9 TCA 256,444,420 0.9861 252,884,715 0.9163] 234,980,022| 4.06
10 HYFI Loan Fund JPY-USD 207,024 .5739 1,072.13 221,957,256 1,106.54 229,082,566] 3.96
11 FOFs 220,304,374 1.0819 238,354,351 1.0381 228,697,970 3.95
S
12 FOFs J-REIT 170,187,405 1.0162 172,960,949 1.0523 179,088,206 3.10
S
13 FOFs S 156,396,618 0.9792 153,156,080 0.9719 152,001,873| 2.63
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14 144,381,176 0.8771 126,650,301 0.9607| 138,706,995 2.40
15 FOFs 114,921,344 0.9079] 104,338,467 1.1478) 131,906,718 2.28
16 FOFs KIM 113,521,552 0.9664] 109,709,157 1.0464] 118,788,952| 2.05
S
17 FOFs 116,901,575 0.9887| 115,586,081 1.0088) 117,930,308] 2.04
S
18 121,730,612 0.9694( 118,009,063 0.9652( 117,494,386 2.03
19 FOFs MAN AHL 135,764,737, 0.9307 126,360,856 0.8602( 116,784,826 2.02
S
20 FOFs FRM 136,226,122 0.955 130,097,717 0.8521 116,078,278 2.01]
S
21 FOFs REIT 116,181,321 0.9054] 105,192,543 0.9859 114,543,164] 1.98
S
22 FOFs MLP 85,782,747, 0.5944 50,992,352 0.7426 63,702,267 1.10
23 FOFs 68,256,510} 0.6994 47,744,200 0.8413 57,424,201 0.99
S
24 FOFs 71,487,085 0.6899 49,324,229 0.797 56,975,206| 0.99
25 FOFs 45,299,722 0.8128 36,819, 840) 0.9788 44,339,367| 0.77
26 FOFs 29,641,723 0.7598 22,521,840 0.8381] 24,842,728 0.43
S
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1

(2016 7 11 6,303,780,552 6,303,780,552 0.9226 0.9226

2016 1 3,995,596, 685 — 0.9433 —

2 5,571,167,683 — 0.9366) —

3 6,060,866,725 — 0.9481 —

4 6,059,915,500 — 0.9495 —

5 6,165,066,211 — 0.9451 —

6 6,271,803,711 — 0.9203, —

7 6,409,080,043 — 0.9394 —

8 6,362,381,387 — 0.9333 —

9 6,242,225,848 — 0.9325 —

10 6,243,645,647 — 0.9321 —

11 6,230,073,680 — 0.9393 —

12 6,050,187,628 — 0.9574 —

2017 1 5,783,735,064 — 0.9565 —

1
1 2015 7 31 2016 7 11 0
1 2015 7 31 2016 7 11 7.7
2016 7 12 2017 1 11 3.8
D ( )
100
2)

1 2015 7 31 2016 7 11 7,507,248,314 674,587,008 6,832,661,306
2 2016 7 12 2017 1 11 558,770,684 1,134,165,573 6,257,266,417
1) 1
2)
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5,691,866,036] 88.71
114,779,648 1.78
5,806,645,684 90.49
595,114,087 9.28
( ) — 14,991,441 0.23
( ) 6,416,751,212 100.00
(D
«C 2
) ) ) ) )
1 FOFs 899,815,589 0.8046| 724,011,418 0.9853] 886,588,299/13.82
S
2 FOFs 676,031,400 0.8926] 603,491,202 0.9316 629,790,852 9.81
S
3 FOFs  JPX 400 565,972,968 0.7576| 428,819,040 0.9585 542,485,089 8.45
S
4 FOFs 454,318,517, 1.0688] 485,584,263 1.0262] 466,221,662| 7.27,
S( )
5 Global Absolute Return 214,368.709 1,821.49 390,470,459 1,848 396,153,374 6.17|
Strategies Fund - Class DA’ H
Py
6 FOFs FRM 416,587,902 0.9367 390,236,634 0.9435 393,050,685 6.13
S
7 FOFs J-REIT 314,154,257, 1.0162] 319,271,515 1.0523] 330,584,524 5.15
S
8 280,018,154 1.0138] 283,887,444 1.0644| 298,051,323 4.64
9 302,550,150 0.8797 266,167,889 0.9607 290,659,929 4.53
10 FOFs 236,610,119 0.8801] 208,243,405 1.1478] 271,581,094 4.23
11 FOFs REIT 214,489,194 0.9065| 194,448,181 0.9859 211,464,896 3.30
S
12 BlueBay Investment Grade 20,346.315 9,491.75 193,122,135 9,778.71 198,960,713 3.10
Absolute Return Bond Fund
S-JPY
13 TCA 214,716,293 0.9852] 211,555,883 0.9163 196,744,539 3.07
14 FOFs 158,316,382 0.6895 109,173,393 0.797 126,178,156| 1.97
S
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15 FOFs MLP 158,562,508} 0.5906 93,660,019 0.7426| 117,748,518 1.84
16 FOFs 112,538,889 1.0814 121,708,332 1.0381) 116,826,620] 1.82
S
17 HYFI Loan Fund JPY-USD 103,727.7009] 1,071.96( 111,191,946 1,106.54 114,779,648 1.79
18 FOFs 119,798,109 0.6985 83,685,328 0.8413 100,786,149 1.57
S
19 FOFs  KIM 95,141,956} 0.966 91,912,172 1.0464 99,556,542 1.55
S
20 FOFs 97,962,612 0.9888 96,866,704 1.0088] 98,824,682 1.54
S
21 101,657,115 0.9694 98,550,981 0.9652 98,119,447 1.53
22 FOFs MAN AHL 113,831,295 0.9303] 105,899,644 0.8602 97,917,679 1.53
S
23 FOFs FRM 114,561,807 0.9538] 109,272,259 0.8521] 97,618,115 1.52
S
24 FOFs S 93,279,703 0.7989 74,526,564 0.9788 91,302,173 1.42
25 FOFs S 79,911,735 0.9793 78,263,395 0.9719 77,666,215 1.21]
26 FOFs 62,163,045 0.7589 47,181,688 0.8381] 52,098,848 0.81]
S

D
¢ 2

90.49

9.28

99.77
)
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1
1 (016 7 11 ) 7,190,277,676|  7,190,277,676 0.8733 0.8733
2016 1 5,664,432,119 — 0.9126 —
2 6,639,862,049 — 0.8997 —
3 7,266,002,758 — 0.9187 —
4 7,324,601,574 — 0.9235 —
5 7,426,252,641 — 0.9152 —
6 7,206,106,188 — 0.8742 —
7 7,344,659,766 — 0.9017 —
8 7,233,202,299 — 0.8932 —
9 7,098,939,431 — 0.8941 —
10 7,052,550, 962 — 0.8985 —
11 7,041,621,545 — 0.9173 —
12 6,706,884,115 — 0.9457 —
2017 1 6,416,751,212 — 0.9465 —
1
1 2015 7 31 2016 7 11 0
1 2015 7 31 2016 7 11 12.7
2 2016 7 12 2017 1 11 8.5
(D ( )
100
( 2
1 2015 7 31 2016 7 11 9,009,883,463 866,177,417  8,233,706,046
2 2016 7 12 2017 1 11 350,111,785 1,586,044,793  7,006,773,038
(D 1
( 2
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1
1 0.9226
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1
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A -
B -
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D -
E=A+B+C+D -
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1
28 7 11
193,349,108
25,106,457
218,455,565
€Y
&)
131,436,847 114,047,752
77,292,913 45,239,541
152,123,644 131,586,952
389,659,800 394,842,275
132,535,028 128,505,963
266,140,747, 263,585,795
239,766,695 259,763,237
90,069,840 62,067 ,126]
133,111,981 128,586,173
89,964,041 81,804,302
181,061,999 184,085,734
131,947,437 130,416,846
307,571,997 229,756,281
174,957,039 171,370,419
136,281,995 131,784,689
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552,180,502 517,117,040

134,624,571 126,493,246

48,195,467 37,896,095

490,815,900 384,407,012

971,964,398 1,041,168,263

279,788,178 211,995,502
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