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29 7 31
3,664,931,476] 76.74
504,847,287 10.57
4,169,778,763 87.31
486,166,208 10.17|
98,050,191 2.05
584,216,399 12.23
( ) — 21,908,477 0.46
( ) 4,775,903,639 100.00
(D
«C 2
) ) ) ) )
1 FOFs 487,349,441 1.0307| 502,326,664 1.0368 505,283,900{10.58
SC )
2 FOFs 392,216,290 1.0426] 408,924,703 1.0524f  412,768,423| 8.64
S
3 FOFs FRM 309,617,733} 0.9436] 292,171,702 0.9539] 295,344,355 6.18
S
4 270,163,753 1.0737, 290,097,245 1.0849 293,100,655 6.14
5 Global Absolute Return 155,777.614 1,864 290,369,465 1,875 292,083,018 6.12
Strategies Fund - Class DA’ H.
Py
6 HYFI Loan Fund JPY-USD 226,312.9824 1,114.36) 252,194,135 1,118.41f 253,111,902 5.30
7 Global Multi Strategy - U.S. 26,111.8824 9,613.22 251,019,270 9,640.64 251,735,385 5.27
Municipal Bond Fund JPY-H
Dividend Retail Class
8 FOFs 261,117,186} 0.9575 250,019,705 0.9566] 249,784,700 5.23
S
9 FOFs JPX 400 215,285,873 1.0017 215,651,858 1.0077 216,943,574 4.54
S
10 BlueBay Investment Grade 19,543.285) 9,922.84 193,924,890 9,930.94 194,083,190, 4.06
Absolute Return Bond Fund
S-JPY
11 FOFs 187,670,988} 1.0254 192,437,831 1.0304f 193,376,186 4.05
S
12 TCA 209,295,588} 0.9285 194,345,394 0.9206 192,677,518 4.03
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13 FOFs J-REIT 146,367,678 0.959 140,370,847 0.9857| 144,274,620 3.02
S
14 FOFs S 127,513,155 0.9829 125,340,585 0.9896 126,187,018 2.64
( )
15 FOFs S 130,440,254 0.9663] 126,054,852 0.9614| 125,405,260 2.63
16 120,915,722 0.955 115,474,514 0.9384 113,467,313 2.38
17 FOFs 89,650,471 1.2037 107,912,271 1.2163 109,041,867 2.28
18 FOFs MAN AHL 116,643,588 0.8305| 96,878,215 0.8674 101,176,648 2.12
S
19 FOFs FRM 120,246,716} 0.8107 97,489,904 0.8225 98,902,923( 2.07|
S
20 Man Numeric Integrated Alpha 10,252 9,506 .45 97,460,125 9,564 98,050,191 2.05
Market Neutral - Class A
21 FOFs KIM 91,339,162 1.0564 96,491,056 1.0727 97,979,519 2.05
S
22 97,977,578 0.9819 96,204,183 0.9883] 96,831,240 2.03
23 FOFs REIT 93,711,779 0.9983] 93,552,468 1.0153 95,145,569 1.99
S
24 FOFs 64,516,198 0.7364] 47,514,760 0.7375| 47,580,696 1.00]
S
25 FOFs 48,745,792 0.9363 45,640,685 0.9657 47,073,811 0.99
S
26 FOFs MLP 70,677,586 0.6679 47,208,810} 0.6631] 46,866,307| 0.98
27 FOFs S 35,398, 287| 1.0156} 35,950, 500) 1.0251 36,286,784| 0.76
28 FOFs 21,683,319 0.8882 19,259,123 0.8962 19,432,590( 0.41
S

D
2

87.31

12.23

99.54
)
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1
1 (016 7 11 ) 6,303,780,552]  6,303,780,552 0.9226 0.9226
2 (2017 7 10 ) 4,918,347,468|  4,918,347,468 0.9589 0.9589

2016 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 —
2 5,751,351,804 — 0.9569 —
3 5,485,473,646 — 0.9517 —
4 5,382,884,193 — 0.9542 —
5 5,275,438,498 — 0.9588 —
6 4,965,413,320 — 0.9647, —
7 4,775,903, 639 — 0.9648 —
1
1 2015 7 31 2016 7 11 0
2 2016 7 12 2017 7 10 0
1 2015 7 31 2016 7 11 7.7
2 2016 7 12 2017 7 10 3.9
1) ( )
100
2) 2
1 2015 7 31 2016 7 11 7,507,248,314 674,587,008 6,832,661,306
2 2016 7 12 2017 7 10 788,752,049  2,492,319,877 5,129,093,478
1) 1
2)
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4,564,578,816) 85.38
259,900,650 4 _86
4,824 ,479,466) 90.24]
411,356,323 7.69
82,967,753 1.55
494,324,076 9.25
( ) — 27,076,888 0.51]
( ) 5,345,880,430 100.00
(D
( 2
(@D) ) (@D) ) )
1 FOFs 691,913,072 1.0426] 721,388,568 1.0524  728,169,316/|13.62
S
2 FOFs 552,666 ,250) 0.9575] 529,177,934 0.9566] 528,680,534 9.89
S
3 FOFs  JPX 400 447,851,671 1.0017| 448,613,018 1.0077|  451,300,128) 8.44
S
4 FOFs J-REIT 273,043,848 0.9589 261,847,958 0.9857) 269,139,320 5.03
S
5 FOFs 251,445,459 1.0307] 259,175,143 1.0368 260,698,651 4.88
SC )
6 FOFs  FRM 261,970,550 0.9436] 247,197,244 0.9539 249,893,707 4.67
S
7 228,579,916 1.0738| 245,451,399 1.0849  247,986,350] 4.64
8 Global Absolute Return 131,806.098 1,863.99 245,685,248 1,875 247,136,433 4.62
Strategies Fund - Class DA’ H. P
9 255,882,019 0.955 244,367,328 0.9384 240,119,686 4.49
10 FOFs 186,496,916 1.2037] 224,486,337 1.2163 226,836,198 4.24
11 FOFs REIT 174,762,067, 0.9983 174,464,971 1.0153 177,435,926 3.32
S
12 BlueBay Investment Grade 16,536.188 9,922.4 164,078,671 9,930.94 164,219,890 3.07,
lAbsolute Return Bond Fund
S-JPY
13 FOFs 158,731,738 1.0254 162,763,524 1.0304 163,557,182 3.06
S
14 TCA 177,073,450 0.9285 164,423,322 0.9206( 163,013,818 3.05
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15 HYFI Loan Fund JPY-USD 116,248.1931 1,114.37] 129,543,498 1,118.41  130,013,757| 2.43
16 Global Multi Strategy - U.S. 13,472.8428 9,613.33 129,518,883 9,640.64 129,886,893 2.43
Municipal Bond Fund JPY-H
Dividend Retail Class
17 FOFs 144,334,146, 0.7364 106,299,789 0.7375 106,446,432 1.99
S
18 FOFs  MLP 131,725,283 0.6679 87,985,375 0.6631 87,347,035 1.63
19 FOFs  MAN AHL 98,754,540 0.8307 82,042,605 0.8674 85,659,687 1.60
S
20 FOFs FRM 101,763,997, 0.8107 82,501,090 0.8225 83,700,887 1.57
S
21 FOFs 86,002,362 0.9363 80,524,011 0.9657 83,052,480 1.55
S
22 FOFs  KIM 77,354,117 1.0564) 81,717,121 1.0727 82,977,761 1.55
S
23 Man Numeric Integrated Alpha 8,675 9,506.85 82,471,923 9,564  82,967,753| 1.55
Market Neutral - Class A
24 83,128,535 0.9819 81,623,908 0.9883 82,155,931 1.54
25 FOFs S 73,600,612 1.0156 74,748,781 1.0251 75,447,987) 1.41
26 FOFs S 65,808,364 0.9829 64,687,647, 0.9896 65,123,957 1.22
( )
27 FOFs 67,320,881 0.9663 65,057,149 0.9614 64,722,294 1.21
28 FOFs 45,875,418 0.8882 40,746,546 0.8962 41,113,549| 0.77
S
(D
2
90.24
9.25
99.49
)
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1
1 (2016 7 11 ) 7,190,277,676) 7,190,277,676 0.8733 0.8733
2 (2017 7 10 ) 5,484,306,843 5,484,306,843 0.9529 0.9529
2016 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 —
2 6,202,646,531 — 0.9434 —
3 5,857,313,310] — 0.9385 —
4 5,770,124,475 — 0.9423 —
5 5,654,162,389 — 0.9483 —
6 5,548,659,576) — 0.9585 —
7 5,345,880,430 — 0.9589 —
1
1 2015 7 31 2016 7 11 0
2 2016 7 12 2017 7 10 0
1 2015 7 31 2016 7 11 12.7
2 2016 7 12 2017 7 10 9.1
¢ D ( )
100
¢ 2 2
1 2015 7 31 2016 7 11 9,099,883,463 866,177,417 8,233,706,046
2 2016 7 12 2017 7 10 588,921,171 3,067,443,416 5,755,183,801
(D1

¢ 2
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28 11 29 10

899,378 544,131
76,114,537 52,664,541
5,479,195,176 4,306,052,717
776,005,606 596,051,863
7,780,000 11,120,000
6,339,994,697 4,966,433,252
6,339,994,697 4,966,433,252
310,000 -
- 11,240,208
1,419,132 1,456,347
34,342,947 35,243,517
204 141
141,862 145,571
36,214,145 48,085,784
36,214,145 48,085,784
6,832,661,306 5,129,093,478
528,880,754 210,746,010
= 1,506,231
6,303,780,552 4,918,347,468
6,303,780,552 4,918,347,468
6,339,994,697 4,966,433,252
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54,243,381 80,093,073
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