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31. Man Numeric Integrated Alpha Market Neutral - Class A

Numeric Investors LLC

10
15

10 20

12

1.5 1.5

2017 3 10

Numeric Investors LLC

State Street Cayman Trust Company, Ltd

STATE STREET BANK AND TRUST COMPANY
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32. FOFs

UBS AG
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0.8532 0.79
0.4536 0.42
0.054 0.05
6
FOFs JPX 400 S
0.1944 0.18
FOFs S 0.1944 0.18
FOFs
0.3672 0.34
FOFs S 0.1944 0.18
FOFs S
0.1944 0.18
Global Multi Strategy - U.S. Municipal Bond Fund JPY- 0.44
H Dividend Retail Class ]
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
Wellington Emerging Markets Research Equity Fund 0.9
Class J )
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
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FOFs S
0.1944 0.18
( 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
FOFs
0.1404 0.13
TCA 0.864 0.8
FOFs  FRM S
0.1944 0.18
0.5832 0.54
Global Absolute Return Strategies Fund- Class DA’ " 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 A 1.50
FOFs 0.1944 0.18
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2018 1 31
3,129,463,288 78.83
417,571,442 10.52
3,547,034,730 89.35
325,767,350 8.21
64,217,947, 1.61
389,985,297 9.82
( ) — 32,912,834 0.83
( ) 3,969,932,861 100.00
(D
« 2
) ) ) ) )
1 FOFs 402,499,440 1.031 414,986,068 1.0325( 415,580,671|10.47|
S
2 FOFs 291,018,813 1.0432] 303,591,285 1.1804f 343,518,606 8.65
S
3 290,561,137 1.08] 313,834,448 1.1225 326,154,876 8.22
4 FOFs  JPX 400 193,709,563} 1.0153] 196,679,795 1.1602( 224,741,834 5.66)
S
5 HYFI Loan Fund JPY-USD 186,226.1206 1,114.48( 207,546,652 1,125.84 209,661,467| 5.28
6 Global Multi Strategy - U.S. 21,967.2166) 9,610.98 211,126,609 9,464.55 207,909,975 5.24
Municipal Bond Fund JPY-H
Dividend Retail Class
7 FOFs 212,393,740 0.9578( 203,450,045 0.9666] 205,299,789 5.17
S
8 FOFs J-REIT 196,663,950 0.961 189,007,269 1.0252 201,619,881 5.08
S
9 Global Absolute Return 101,932.957| 1,864.15 190,019,210 1,914 195,099,679 4.91
Strategies Fund - Class p
Py
10 FOFs FRM 130,711,280 0.9438( 123,370,043 1.0022( 130,998,844 3.30
S
11 BlueBay Investment Grade 12,695.759 9,924.06] 125,993,566 10,292.23 130,667,671 3.29
JAbsolute Return Bond Fund
S-JPY
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12 FOFs 123,318,423 1.0256] 126,485,510 1.0501f 129,496,675 3.26
S
13 FOFs 115,009,563} 1.0101] 116,177,384 1.0384f 119,425,930 3.01
14 FOFs 80,525,825 1.221 98,327,256} 1.3884 111,802,055 2.82
15 FOFs S| 106,590,937 0.9664] 103,019,293 0.9786] 104,309,890 2.63
16 FOFs S 104,268,325 0.9832 102,520,716 0.9972 103,976,373| 2.62
17 101,331,225 0.9546 96,738,878} 0.9246 93,690,850 2.36)
18 FOFs 102,228,358} 0.7468 76,351,990) 0.7726 78,981,629 1.99
S
19 FOFs REIT 77,895,749 0.9988 77,806,000) 0.9888 77,023,316| 1.94
S
20 FOFs MAN AHL 70,920,482 0.831] 58,934,924 0.9803 69,523,348 1.75
S
21 FOFs FRM 73,655,662 0.8111 59,742,992 0.9087] 66,930,900] 1.69
S
22 FOFs S 65,960,962 0.996 65,699, 126} 1.0034 66,185,229 1.67|
23 FOFs KIM 59,167,484 1.0565) 62,513,196} 1.1027 65,243,984| 1.64]
S
24 63,094,181 0.982 61,964,199 1.0266} 64,772,486 1.63
25 Man Numeric Integrated Alpha 6,841 9,504.99 65,023,649 9,387.2]] 64,217,947| 1.62
Market Neutral - Class A
26 FOFs MLP 57,489,803} 0.666 38,288,427} 0.6721] 38,638,896 0.97
27 FOFs 35,953,799 0.9367 33,680,646} 1.0734 38,592,807 0.97
S
28 FOFs S 30,810,037} 1.0285) 31,688,742 1.2015 37,018,259 0.93
29 FOFs 17,082,389 0.8883 15,175,730) 0.9329 15,936,160| 0.40
S

QY
«C 2

89.35

9.82

99.17
)
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1
1 (2016 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
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 —
8 4,670,050,935 — 0.9618 —
9 4,403,887,719 — 0.9702 —
10 4,241,074,182 — 0.9798 —
11 4,090,772,872 — 0.9830, —
12 4,017,646,319 — 0.9906 —
2018 1 3,969,932,861 — 0.9978 —
1
2015 7 31 2016 7 11 0
2016 7 12 2017 7 10 0
2015 7 31 2016 7 11 7.7
2016 7 12 2017 7 10 3.9
3 2017 7 11 2018 1 10 4.3
D ( )
100
2)
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2015 7 31 2016 7 11 7,507,248,314 674,587,008 6,832,661,306
2016 7 12 2017 7 10 788,752,049 2,492,319,877 5,129,093,478
2017 7 11 2018 1 10 130,280,430 1,205,323,906 4,054,050,002
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3,867,852,233 86.85
216,203,802 4.86
4,084,056,035 91.71
277,150,906 6.22
54,680,535 1.23
331,831,441 7.45
( ) — 37,352,335 0.84
( ) 4,453,239,811 100.00
QY
( 2
) ) ) ) )
1 FOFs 515,433,890 1.0426( 537,391,373 1.1804] 608,418,163|13.66)
S
2 FOFs 451,228,067 0.9578] 432,229,109 0.9666] 436,157,049 9.79
S
3 FOFs  JPX 400 365,650,191 1.0091f 368,985,286 1.1602] 424,227,351 9.53
S
4 247,185,215 1.0801 267,003,042 1.1225  277,465,403[ 6.23
5 FOFs J-REIT 265,145,898 0.9598] 254,502,941 1.0252] 271,827,574 6.10
S
6 FOFs 208,375,629 1.031 214,839,441 1.0325] 215,147,836| 4.83
SC )
7 FOFs 152,024,956 1.2118( 184,229,314 1.3884] 211,071,448 4.74
8 215,278,961 0.9546] 205,516,490 0.9246] 199,046,927| 4.47
9 Global Absolute Return 86,720.99 1,864.03 161,650,526 1,914/ 165,983,974 3.73
Strategies Fund - Class DA’ H,
Py
10 FOFs REIT 145,852,022 0.9984] 145,622,450 0.9888 144,218,479 3.24
S
11 FOFs 129,177,940 1.0103( 130,511,702 1.0384] 134,138,372 3.01
12 FOFs FRM 111,219,863 0.9436] 104,947,841 1.0022] 111,464,546| 2.50
S
13 BlueBay Investment Grade 10,801.054 9,922.4 107,172,378 10,292.23 111,166,932 2.50
Absolute Return Bond Fund
S-JPY
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14 FOFs 105,060,638 1.0255( 107,748,719 1.0501] 110,324,175 2.48
S
15 HYFI Loan Fund JPY-USD 96,423.2696} 1,114.61 107,474,340 1,125.84 108,557,511 2.44
16 Global Multi Strategy - U.S. 11,373.6216 9,610.99] 109,311,763 9,464.55 107,646,291 2.42
Municipal Bond Fund JPY-H
Dividend Retail Class
17 FOFs 114,797,969 0.7364 84,546,867 0.7726 88,692,910] 1.99
S
18 FOFs MLP 107,553,024 0.6661] 71,645,478] 0.6721 72,286,387 1.62
19 FOFs S 58,195,559 1.0218] 59,465, 386} 1.2015 69,921,964 1.57|
20 FOFs 63,719,224 0.9363 59,660,309 1.0734 68,396,215 1.54
S
21 FOFs MAN AHL 60,411,945 0.8307] 50,188,612 0.9803 59,221,829 1.33
S
22 FOFs FRM 62,707,092 0.8107 50,837,266 0.9087 56,981,934( 1.28
S
23 FOFs S 56,145,629 0.996 55,922,618} 1.0034 56,336,524{ 1.27,
24 FOFs  KIM 50,452,328 1.0564 53,300, 866} 1.1027] 55,633,782 1.25
S
25 53,700,865 0.9819 52,728,879 1.0266 55,129,308( 1.24]
26 Man Numeric Integrated Alpha 5,825 9,505.06] 55,366,974 9,387.2] 54,680,535 1.23
Market Neutral - Class A
27 FOFs 55,196,574 0.9664 53,346,440] 0.9786 54,015,367 1.21
28 FOFs S 54,000,718} 0.9832 53,096,205} 0.9972 53,849,515 1.21]
29 FOFs 36,315,978 0.8882 32,255,851 0.9329 33,879,175 0.76
S
QY
« 2
91.71
7.45
99.16
)
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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
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 —
8 5,149,751,713 — 0.9525 —
9 4,986,034,040 — 0.9690 —
10 4,787,634,576 — 0.9825 —
11 4,643,520,170 — 0.9847, —
12 4,638,078,760 — 0.9976 —
2018 1 4,453,239,811 — 1.0048] —
1
2015 7 31 2006 7 11 0
2016 7 12 2017 7 10 0
2015 7 31 2016 7 11 127
2016 7 12 2017 7 10 9.1
3 2017 7 11 2018 1 10 6.1
D ( )
100
2)
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2015 7 31 2016 7 11 9,099,883,463 866,177,417 8,233,706,046
2016 7 12 2017 7 10 588,921,171 3,067,443,416 5,755,183,801
2017 7 11 2018 1 10 134,477,145 1,255,907,188 4,633,753,758
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