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25. BlueBay Investment Grade Absolute Return Bond Fund S-JPY

BlueBay Asset Management LLP

50

10

0.74

2011 5 24

BlueBay Funds Management Company S.A.
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BlueBay Asset Management USA LLC
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Numeric Investors LLC

State Street Cayman Trust Company, Ltd

STATE STREET BANK AND TRUST COMPANY

31. FOFs

UBS AG
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0.14
HYFI Loan Fund JPY-USD 0.65
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FOFs 0.1404 19
0.13
TCA 0.864 20
0.8
0.567 21
0.525
FOFs  FRM S 0.1944 22
0.18
BlueBay Investment Grade Absolute Return Bond Fund 0.74
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2019 1 31
969,050,450 81.35
19,484,932 1.64]
123,302,377 10.35
1,111,837,759 93.34
54,012,708 4.53
10,212,928 0.86
64,225,636 5.39
( ) — 15,172,758 1.27
( ) 1,191,236,153 100.00
(D
( 2
) ) ) ) )
1 FOFs 118,406,262 1.0496( 124,286,672 1.0534] 124,729,156|10.47|
SC )
2 FOFs 99,999,580 1.1501f 115,018,689 1.0827| 108,269,545 9.09
S
3 97,531,213} 1.0783( 105,172,003] 1.0424] 101,666,536| 8.53
4 FOFs J-REIT 63,557,981 1.068 67,885,707, 1.1302 71,833,230| 6.03
S
5 Global Multi Strategy - U.S. 6,813.935 9,253.27| 63,051,180} 9,052.8 61,685,231 5.18
Municipal Bond Fund JPY-H
Dividend Retail Class
6 HYFI Loan Fund JPY-USD 55,456.8749 1,122.58 62,254,778 1,111.08] 61,617,146 5.17|
7 BlueBay Investment Grade 5,538.078] 10,052.86 55,673,522 9,752.97| 54,012,708] 4.53
Absolute Return Bond Fund
S-JPY
8 FOFs 52,382,675 0.9579 50,178,759 0.948 49,658,775 4.17
S
9 FOFs 48,386,763} 0.9515 46,040,875 0.9822 47,525,478 3.99
10 FOFs JPX 400 43,060,577} 1.0743] 46,261,327, 0.9927 42,746,234 3.59
S
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11 FOFs 36,418,399 1.269 46,217,895 1.1725 42,700,572| 3.58
12 FOFs  KIM 37,885,634 1.0744 40,706,915 1.0039 38,033,387 3.19
S

13 FOFs FRM 41,541,214 0.9563 39,728,106} 0.8931] 37,100,458] 3.11
S

14 FOFs 37,417,520) 1.0426} 39,014,537, 0.9891] 37,009,669 3.11]
S

15 FOFs REIT 33,079,996} 1.04214 34,474,559 1.0553] 34,909,319 2.93

S

16 FOFs 32,005,790} 0.9758 31,234,258} 0.9652] 30,891,988 2.59

17 FOFs S 31,287,889 1.003 31,382,722 0.9858] 30,843,600] 2.59

18 FOFs 31,167,861 1.0002 31,174,965} 0.9127] 28,446,906| 2.39

S
19 FOFs 26,268,221 0.9763 25,646,031 1.0239 26,896,031 2.26)
20 FOFs 33,780,583} 0.7393 24,975,663} 0.6979 23,575,468 1.98
S
21 Wellington Emerging Markets 2,127.176| 9,221.35 19,615,437, 9,160 19,484,932 1.64
Research Equity Fund Class J

22 17,989,398} 0.9826 17,676,472 0.9383 16,879,452 1.42

23 FOFs MAN AHL 20,269,299 0.8449 17,125,936} 0.8052] 16,320,839 1.37|
S

24 FOFs S 14,295,046} 1.0924 15,616,312 1.0001 14,296,475 1.20

25 16,899,484 0.9383 15,857,949 0.8421 14,231,055 1.19

26 11,216,170) 0.945]] 10,600,604 0.9553 10,714,807 0.90,

27 Man Numeric Integrated Alpha 1,120 9,130.89 10,226,596} 9,118.68] 10,212,928 0.86)

Market Neutral - Class A

28 FOFs MLP 13,526,848} 0.6327] 8,559,216 0.6056) 8,191,859 0.69

29 LM 7,198,828 0.9999 7,198,417 1.0032] 7,221,864| 0.61

30 FOFs 4,576,504 0.939]] 4,298,106 0.9522 4,357,747 0.37

S
QY
«C 2
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93.34

5.39

98.73

)
1
(2017 7 10 ) 1,531,178,028 1,531,178,028 1.0297 1.0297
(2018 7 10 ) 1,139,864,878 1,139,864,878 1.0405 1.0405
2018 1 1,252,773,944 — 1.0715 —
2 1,123,287,166 — 1.0484 —
3 1,092,172,873 — 1.0348 —
4 1,112,843,725 — 1.0426 —
5 1,095,361,807 — 1.0378 —
6 1,132,947,955 — 1.0356 —
7 1,153,307,471 — 1.0426 —
8 1,161,113,646 — 1.0418 —
9 1,222,740,027 — 1.0432 —
10 1,203,399,192 — 1.0103 —
11 1,203,424,781 — 1.0182 —
12 1,174,641,565 — 0.9879 —
2019 1 1,191,236,153 — 1.0061 —
1

2016 9 30 2017 7 10 0.0000
2017 7 11 2018 7 10 0.0000
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1 2016 9 30 2017 7 10 3.0
2 2017 7 11 2018 7 10 1.0
3 2018 7 11 2019 1 10 4.4
¢ D ( )
100
¢ 2 2
1 2016 9 30 2017 7 10 1,798,825,594 311,826,883 1,486,998,711
2 2017 7 11 2018 7 10 385,533,404 777,026,766 1,095,505,349
3 2018 7 11 2019 1 10 171,310,944 77,170,584 1,189,645,709
(D1

¢ 2

99/175



EDINETOOOO
OO000O00ooo00ooO00oOo(EsLs78)
Ooooooooooooooooooad

743,232,637 87.28
21,062,174 2.47|
40,338,872 4.74
804,633,683 94 .49
28,415,512 3.34
5,370,906 0.63
33,786,418 3.97
( ) — 13,114,225 1.54
( ) 851,534,326 100.00
QY
«C 2
) ) ) ) )
1 FOFs 108,093,285} 1.1492] 124,226,030 1.0827] 117,032,599|13.74]
S
2 FOFs 81,190,426} 0.9578 77,770,847 0.948 76,968,523 9.04]
S
3 FOFs J-REIT 52,624,634 1.068 56,206,424 1.1302 59,476,361 6.98
S
4 51,302,636 1.0783] 55,319,683 1.0424 53,477,867 6.28
5 FOFs JPX 400 45,822,253 1.074 49,214,202 0.9927] 45,487,750 5.34
S
6 FOFs 38,748,109 1.2677| 49,123,925 1.1725) 45,432,157] 5.34
7 FOFs 38,743,715 1.0497] 40,670,672 1.0534f 40,812,629 4.79
S( )
8 FOFs REIT 36,909,720} 1.043 38,496,972 1.0553] 38,950,827 4.57
S
9 FOFs 34,335,472 0.9525 32,706,116 0.9822 33,724,300] 3.96)
10 FOFs 33,155,085} 1.0013 33,200,000 0.9127 30,260,646 3.55
S
11 BlueBay Investment Grade 2,913.524 10,054.95 29,295,338 9,752.97| 28,415,512 3.34]
Absolute Return Bond Fund
S-JPY
12 ellington Emerging Markets 2,299.364 9,255.19 21,281,066 9,160) 21,062,174{ 2.47|
Research Equity Fund Class J
13 Global Multi Strategy - U.S. 2,229.6251 9,255.48 20,636,250} 9,052.8 20,184,363 2.37|
Municipal Bond Fund JPY-H
Dividend Retail Class
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14 HYFI Loan Fund JPY-USD 18,139.5307| 1,122.54 20,362,348 1,111.08] 20,154,509 2.37|
15 FOFs KIM 19,936,508] 1.0768] 21,468,333 1.0039 20,014,260| 2.35
S

16 FOFs FRM 21,851,627 0.9568] 20,909,494 0.8931] 19,515,688] 2.29
S

17 FOFs 19,692,192 1.0437| 20,554,355 0.9891] 19,477,547| 2.29
S

18 FOFs 23,973,254 0.7402 17,745,062 0.6979 16,730,933] 1.96)

S

19 17,381,833 0.9449 16,424,372 0.9553 16,604,865/ 1.95

20 FOFs S 15,209,470 1.0911f 16,595,635 1.0001 15,210,990| 1.79

21 17,978,255 0.9394 16,890,000 0.8421] 15,139,488| 1.78

22 FOFs 13,822,290 0.9746) 13,471,314 1.0239 14,152,642| 1.66|

23 LM 11,149,164 0.9998 11,148,037 1.0032] 11,184,841 1.31]

24 FOFs S 10,474,182 0.976) 10,223,115 0.9652] 10,109,680 1.19

25 FOFs S 10,241,622 1.0029| 10,272,244 0.9858] 10,096,190| 1.19

26 FOFs MLP 15,084,057 0.6315 9,525,894 0.6056) 9,134,904{ 1.07

27 9,471,441 0.9827] 9,308,456 0.9383 8,887,053 1.04

28 FOFs MAN AHL 10,672,155 0.8438 9,005,345 0.8052] 8,593,219 1.01
S

29 FOFs 7,095,861 0.9412) 6,678,702 0.9522] 6,756,678 0.79

S
30 Man Numeric Integrated Alpha 589 9,131.07| 5,378,200 9,118.68] 5,370,906 0.63
Market Neutral - Class A

D

¢ 2
94.49
3.97
98.46

)
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(2017 7 10 ) 770,667,034 770,667,034 1.0663 1.0663
(2018 7 10 ) 836,046,861 836,046,861 1.0876 1.0876
2018 1 779,366,597 — 1.1239 —
2 763,836,832 — 1.0930 —
3 745,361,399 — 1.0728 —
4 779,725,018 — 1.0888 —
5 802,669,713 — 1.0800 —
6 827,151,482 — 1.0799 —
7 851,297,705 — 1.0937 —
8 841,633,181 — 1.0945 —
9 867,121,635 — 1.1010] —
10 835,620,740 — 1.0533 —
11 867,700,072 — 1.0681 —
12 831,264,709 — 1.0229 —
2019 1 851,534,326 — 1.0480] —
1
2016 9 30 2017 7 10 0.0000
2017 7 11 2018 7 10 0.0000
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1 2016 9 30 2017 7 10 6.6
2 2017 7 11 2018 7 10 2.0
3 2018 7 11 2019 1 10 5.2
D ( )
100
¢ 2 2
1 2016 9 30 2017 7 10 1,081,524,961 358,807,727 722,717,234
2 2017 7 11 2018 7 10 442,300,799 396,304,460 768,713,573
3 2018 7 11 2019 1 10 105,385,490 59,367,776 814,731,287
(D1

¢ 2
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