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982,679,910 81.52
19,786,839 1.64
123,695,727 10.26
1,126,162,476 93.42
56,777,501 4.71]
8,553,555 0.71
65,331,056 5.42
( ) — 13,933,337 1.16
( ) 1,205,426,869 100.00
QY
«C 2
) ) (@) ) )
1 FOFs 113,497,776 1.0999( 124,847,440 1.1021] 125,085,898|10.38
S
2 FOFs 91,350,647} 1.2105( 110,579,958| 1.2227) 111,694,436| 9.27
S
3 FOFs 70,879,849 1.0223 72,460,540 1.0452] 74,083,618 6.15
4 FOFs J-REIT 58,458,664 1.2426) 72,640,794 1.2597| 73,640,379 6.11]
S
5 FOFs 67,314,896} 0.9807] 66,022,382 0.979]] 65,908,014| 5.47|
S
6 HYFI Loan Fund JPY-USD 54,712.331 1,130.75) 61,865,968} 1,136.65) 62,188,940| 5.16)
7 Global Multi Strategy - U.S. 6,663.2177| 9,259.55) 61,698,397, 9,230.79 61,506,787 5.10
Municipal Bond Fund JPY-H
Dividend Retail Class
8 BlueBay Investment Grade 5,685.602] 9,915.22 56,373,994 9,986.19 56,777,501 4.71]
Absolute Return Bond Fund
S-JPY
9 FOFs 36,395,576} 1.20]] 43,714,689 1.1954 43,507,271 3.61
10 FOFs  JPX 400 42,196,497} 1.0217| 43,116,296 1.0209| 43,078,403[ 3.57
S
11 39,748,800} 1.068 42,455,653 1.0714 42,586,864| 3.53
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S
15 FOFs REIT 29,389,994 1.1384 33,457,598} 1.1206 32,934,427| 2.73
S
16 FOFs S 29,873,276} 1.042 31,127,953] 1.0465 31,262,383 2.59
17 FOFs 31,902,473} 0.9685 30,900, 703] 0.9661 30,820,979 2.56
18 FOFs 30,986,290} 0.9382 29,074,404 0.9387 29,086,830 2.41
S
19 FOFs 28,386,494 1.01114 28,701,584 1.011 28,698,745 2.38
20 FOFs 35,071,342 0.6821] 23,922,162 0.6829 23,950,219 1.99
S
21 Wellington Emerging Markets 2,052.15]] 9,619 19,739,640 9,642 19,786,839 1.64]
Research Equity Fund Class J
22 FOFs  MAN AHL 19,881,690} 0.9482 18,851,818 0.9621 19,128,173( 1.59
S
23 18,305,936 0.9555 17,491,321 0.9586 17,548,070( 1.46)
24 FOFs S 14,273,597} 1.0277| 14,668,975 1.0313 14,720,360 1.22
25 16,602,874 0.8762 14,547,438} 0.8712 14,464,423 1.20
26 / 14,610,748 0.9709 14,185,575 0.9741 14,232,329( 1.18
27 LM 9,226,729 1.0439 9,631,782 1.0427] 9,620,710| 0.80
28 Man Numeric Integrated Alpha 1,007 8,532.25 8,591,975 8,494.09 8,553,555 0.71]
Market Neutral- Class A
29 FOFs MLP 13,172,920) 0.6409 8,442,524 0.6336 8,346,362 0.69
30 FOFs 5,995,518 0.9922 5,948,752 0.9965 5,974,533| 0.50
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2018 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, —
2 1,214,231,749 — 1.0255 —
3 1,217,827,751 — 1.0273 —
4 1,222,702,627 — 1.0368 —
5 1,207,520,972 — 1.0213 —
6 1,214,964,428 — 1.0363 —
7 1,205,426,869 — 1.0486 —
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QY
«C 2
) ) ) ) )
1 FOFs 93,075,248} 1.2105 112,667,587 1.2227] 113,803,105|14.06
S
2 FOFs 79,645,000} 0.9808 78,115,816 0.9791 77,980,419 9.63
S
3 FOFs J-REIT 45,604,555 1.2426) 56,668,220, 1.2597| 57,448,057| 7.10
S
4 FOFs 47,411,354 1.0223] 48,468,627 1.0452] 49,554,347] 6.12
5 FOFs JPX 400 42,814,639 1.0218 43,747,998 1.0209 43,709,464| 5.40
S
6 FOFs 36,495,239 1.201] 43,834,431 1.1954 43,626,408 5.39
7 FOFs 35,012,392 1.1 38,513,631 1.1021f 38,587,157 4.77
S
8 FOFs REIT 30,917,044 1.1384 35,195,962 1.1206 34,645,639 4.28
S
9 FOFs 31,074,479 0.9383 29,157,183 0.9387] 29,169,613| 3.60,
S
10 BlueBay Investment Grade 2,814.044] 9,915.23 27,901,893 9,986.19 28,101,578 3.47|
Absolute Return Bond Fund
S-JPY
11 19,657,662 1.068] 20,996,348 1.0714 21,061,219 2.60,
12 FOFs LS S 19,248,579 1.062] 20,443,915 1.0755| 20,701,846 2.56)
13 ellington Emerging Markets 2,092.243] 9,619 20,125,285 9,642 20,173,407| 2.49
Research Equity Fund Class J
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14 FOFs  KIM 19,001,527 1.0158 19,301,751 1.0163 19,311,251] 2.39
S
15 HYFI Loan Fund JPY-USD 16,875.3548] 1,130.75) 19,081,947, 1,136.65) 19,181,424 2.37|
16 Global Multi Strategy - U.S. 2,054.6161 9,259.56 19,024,848 9,230.79 18,965,737| 2.34]
Municipal Bond Fund JPY-H
Dividend Retail Class
17 FOFs 18,687,841 1.0033 18,749,510} 1.0039 18,760,723] 2.32
S
18 / 17,311,214 0.9709 16,807,457, 0.9741] 16,862,853 2.08,
19 FOFs 23,475,680} 0.6821 16,012,761 0.6829 16,031,541 1.98
S
20 FOFs S 14,307,990} 1.0277] 14,704,321 1.0313] 14,755,830 1.82
21 16,654,328} 0.8762 14,592,522, 0.8712 14,509,250] 1.79
22 FOFs 14,053,806} 1.011] 14,209,803 1.0114 14,208,397| 1.76|
23 LM 10,937,427 1.0439 11,417,580} 1.0427| 11,404,455| 1.41]
24 FOFs S 9,225,539 1.042 9,613,011 1.0465| 9,654,526 1.19
25 FOFs S 9,857,948] 0.9686 9,548,408 0.9661] 9,523,763 1.18
26 FOFs  MAN AHL 9,859,158 0.9482 9,348,453 0.9621 9,485,495 1.17
S
27 FOFs  MLP 13,833,854 0.6409 8,866,117, 0.6336 8,765,129 1.08
28 9,072,631 0.9555 8,668,898 0.9586 8,697,024| 1.07
29 FOFs 7,091,186 0.9922 7,035,874 0.9965) 7,066,366 0.87
S
30 Man Numeric Integrated Alpha 497 8,532.25 4,240,530 8,494 .09 4,221,565 0.52
Market Neutral- Class A
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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 —
2 854,097,225 — 1.0749 —
3 835,112,793 — 1.0757 —
4 848,863,153 — 1.0910 —
5 828,953,807 — 1.0647 —
6 806,798,605 — 1.0820] —
7 809,383,038 — 1.0982 —
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