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ISHARES JPM EM 8,313 5,667.53 47,114,180 4,922.27| 40,918,910} — — 1.67|
LOCAL CURRENCY ETF
US 4.5% 15/02/36 290,000 13,822.58 40,085,501 13,271.98 38,488,765 4.5 2036/2/15 1.57|
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US 2.25% 15/02/27 356,600 10,815.88 38,569,458 10,645.11 37,960,479 2.25 2027/2/15 1.55
ITSY INFL IX 0.125% 271,000] 10,888.81 30,572,096 10,580.81 30,161,621 0.125 2026/7/15 1.23
26/07/15
L&G LONGER DATED 15,592 1,701.16 26,524,568 1,606.30] 25,045,585 — — 1.02]
JALL COMMODIT UCITS
ETF
US 1.75% 31/03/22 157,000 10,963.65) 17,212,943 10,901.04 17,114,646 1.75 2022/3/31] 0.70
FRANCE 8.25% 102,300 17,224.28 17,620,443] 16,688.95 17,072,797 8.25 2022/4/25 0.70
25/04/22
ITALY 3.75% 98,000 14,947.74 14,648,793 13,385.73 13,118,017 3.75 2024/9/1 0.54
01/09/24
32.11
27.15
2.80
62.06
)
1 16,720,474 16,720,474 16,410,000] 16,410,000] 0.67]
SP500 MINI F 9 1,303,413.38] 147,624,599 1,208,385 136,861,685 5.59
XAV HEALT F 5 467,761.85| 52,978,707 444,450 50,338,407 2.05]
M MSCI EMG F 4 207,309.56 23,479,881 189,140 21,421,996 0.87]
EURO STXBK F 44 241,838.52 31,059,321 212,080f 27,237,434 1.1
EURO STX50 F 3 100,054.14] 12,849,953 94,290f 12,109,665 0.49
HANG SENG F 1] 1,233,392.75 17,810,191 1,229,450 17,753,258 0.72
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UST-N 10Y F 27, 3,204,447.58 362,935,733 3,207,093.75 363,235,438  14.84
EURO-BOBL F 9 1,183,580.82 152,007,284 1,183,680 152,020,022 6.21
EUR BUND F 2 320,777.96 41,197,513 320,880 41,210,618  1.68
)
)
S&P 500 OP P 2 6,628.01 750,688 28,180 3,191,666  0.13
)
)
1,088,104.07, 122,253,300 122,792,543 5.01
853,000.00 113,908,168 109,559,320 4.47
170,000.00] 24,833,224 24,427,300 0.99
460,000.00 37,801,099 36,790,800 1.50]
3,048,000.00 49,578,408 49,194,720 2.01
9,311,209.55 1,038,994,384 1,050,769,996 42.94
579,000.00 49,478,677 49,898,220 2.03
3,598,000.00 468,749,509 462,127,120 18.88
1,084,000.00; 86,644,762 86,698,320 3.54
338,000.00 24,795,717, 24,998,480 1.02
4,020,000.00 57,145,691 57,888,000 2.36
1,198,000.00; 97,217,700 97,660,960, 3.99
)
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1,224,490,691
199

1,224,490,890

1,224,490,890

199
173,617
5,787,162
578,603

6,539,581

6,539,581

1,200,707,423

17,243,886
3,705,673

1,217,951,309

1,217,951,309

1,224,490,890
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1
29 4 5
30 4 16 )

14,278,363

14,278,363

272,848
9,094,921
909, 254

10,277,023

4,001,340

4,001,340

4,001,340

295,667

13,694,220
13,694,220
156,007
156,007

17,243,886
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557,726,373
665,454,856
22,473,806
1,200,707,423
1
29 4 5
30 4 16
3,378,812
326,861
13,538,213
17,243,886 1 143.60
1
29 4 5
30 4 16
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48/109



EDINETOOOO
O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

1
[ 30 4 16 ]
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8,928,316
524,020,493
582,551,811
728,702,732

69,493,738
2,674,240
12,233,668
298,469
4,967,961
1,677,089
30,839,990

1,966,388,507

1,966,388,507

18,623,502
4,045,496
199

4,398

22,673,595

22,673,595

1,892,390,953

51,323,959

1,943,714,912

1,943,714,912

1,966,388,507
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2,282,142
16,770,262
30 16

265,438,772 269,079,141 3,640,369
93,457,146 92,290,697, 1,166,449

83,296,000
2,674,240 84,940

(2,759,180)
442,191,918 364,044,078 4,721,878
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30 16
243,301,081 242,926,712 374,369
404,538,305 405,592,046 1,053,741
647,839,386 648,518,758 1,428,110

30 16
212,964,502 216,418,122 3,453,620
162,833,920 164,185,292 1,351,372
34,263,952 36,154,480 1,890,528
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9,788,021 9,979,200 191,179
6,078,609 6,099,150 20,541
1,434,262,206 1,449,215,829 14,953,623
883,962,179 893,174,869 9,212,690
89,882,151 90,386,200 504,049
9,525,600 9,979,200 453,600
247,013,099 247,943,300 930,201
75,694,540 77,856,080 2,161,540
37,864,140 38,683,650 819,510
36,275,089 36,911,680 636,591
54,045,408 54,280,850 235,442
1,647,226,708 1,665,633,951 11,500,003
(

30 16
18,293,544 18,320,658 27,114
18,293,544 18,320,658 27,114
177,578,483 175,874,136 1,704,347
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83,610,815 83,647,460 36,645
93,967,668 92,226,676 1,740,992
195,872,027 194,194,794 1,731,461
1.
2.
[ 30 4 16 ]
1 1.0271
@ (10,271 )
(€H)
@)
57,200,000 57,671,328
57,200,000 57,671,328
TSY INFL IX 0.125% 26/07/15 271,000.00 269,928.45
US 1.75% 31/03/22 157,000.00 151,977.25
US 2.25% 15/02/27 356,600.00 340,539.09
US 3.625% 15/02/20 308,000.00 314,923.84
US 7.5% 15/11/24 407,000.00 523,487.87
US TREASURY INFL N/B 0.625% 702,500.00 750,332.44
15/01/24
2,202,100.00, 2,351,188.94
(252,776,322)
CANADA 2.5% 01/06/24 708,000.00 721,352.88
708,000.00 721,352.88
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(61,524,187)

FRANCE 3.5% 25/04/26 385,000.00 479,159.45
FRANCE 8.25% 25/04/22 102,300.00 137,198.81
ITALY 3.75% 01/09/24 98,000.00 114,060.53
585,300.00 730,418.79
(96,846,227)
UK 0.5% 22/07/22 173,000.00) 168,854.92
UK 2% 22/07/20 214,000.00 219,269.10
UK 4.75% 07/12/30 71,000.00 96,416.01
458,000.00 484,540.03
(74,270,295)
NEWZEALAND 5.5% 15/04/23 435,000.00 498,905.85
435,000.00 498,905.85
(39,463,452)
582,551,811
(524,880,483)
ABF PAN ASIA BOND INDEX FUND 6,790 804,615.00
ETF
ETFS LONGER DATED ALL 32,207, 483,427.07
COMMODITIES ETF
ETFS METAL SECURITIES LIMITED 3,844 495,530.04
ETFS PHYSI
FINANCIAL SELECT SECTOR SPDR 16,595 455,698.70
ETF
ISHARES EDGE MSCI WORLD VALUE 25,341 818,514.30
FACTOR UCI
ISHARES 1BOXX INV GRA CORPORATE 4,670 546,203.20
BOND ETF
ISHARES JPM EM LOCAL CURRENCY 8,313 415,982.52
ETF
ISHARES JPM USD ASIA CREDIT 73,300 764,519.00
BOND ETF
ISHARES MSCI AC FAR EAST X-JP 12,841 768,662.26
ETF
ANGUARD MORTGAGE-BACKED SEC 7,923 407,638.35
ETF
ANGUARD TOT WORLD STK ETF 11,024 817,209.12
202,848 6,777,999.56

(728,702,732)
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728,702,732

(728,702,732)

SISF Emerging Markets Debt 16,197.45 646,393.25
lAbsolute Return Class | Acc

16,197.45 646,393.25

(69,493,738)

69,493,738

(69,493,738)

1,380,748,281

(1,323,076,953)

6 24.1% 79.4%
11 69.3%

1 6.6%

1 100. 0% 4.7%
3 100.0% 7.3%
3 100.0% 5.6%
1 100.0% 3.0%
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1 2
(2018 4 16 ) (2018 10 16 )
1,224,490,691 1,682,773,454
199 12,255,840
1,224,490,890 1,695,029,294
1,224,490,890 1,695,029,294
199 12,255,840
173,617 249,752
5,787,162 8,325,092
578,603 832,387
6,539,581 21,663,071
6,539,581 21,663,071
1,200,707,423 1,705,288,135
17,243,886 31,921,912
3,705,673 3,568,564
1,217,951,309 1,673,366,223
1,217,951,309 1,673,366,223
1,224,490,890 1,695,029,294
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( . 2017 4 5 ( ’ 2018 4 17
2017 10 4 ) 2018 10 16 )
17,334,578 44,186,987
17,334,578 44,186,987
99,231 249,752
3,307,759 8,325,092
330,651 832,387
3,737,641 9,407,231
13,596,937 53,594,218
13,596,937 53,594,218
13,596,937 53,594,218
34,295 1,020,543
- 17,243,886
2,670,881 4,204,542
2,670,881 4,204,542
2,823 796,665
2,823 796,665
16,230,700 31,921,912

61/109



EDINETOOOO
O00OO00ooDO00oDOo00oo00oogooOod(EL2586)
Ooooooooooooooooooad

1 2
[2018 4 16 ] [2018 10 16 ]
557,726,373 1,200,707,423
665,454,856 566,859, 350
22,473,806 62,278,638
1,200,707,423 1,705,288,135
31,921,912
1 2
2017 4 5 2018 4 17
2017 10 4 2018 10 16
1 2
[2018 4 16 ] [2018 10 16 ]
@ @
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1 2
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(2018 4 16 ) (2018 10 16 )
8,928,316 10,688,179
524,020,493 -
- 986,616,802
582,551,811 778,542,681
728,702,732 595,679,923
69,493,738 67,756,594
2,674,240 4,417,417
12,233,668 9,531,390
298,469 ]
4,967,961 6,344,415
1,677,089 917,697
30,839,990 50,579,567
1,966,388,507 2,511,074,665
1,966,388,507 2,511,074,665
18,623,502 25,356,037
4,045,496 -
199 13,184,082
- 2,892
4,398 8,733
22,673,595 38,551,744
22,673,595 38,551,744
1,892,390,953 2,472,951,427
51,323,959 428,506
1,943,714,912 2,472,522,921
1,943,714,912 2,472,522,921
1,966,388,507 2,511,074,665
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[2018 4 16 ] [2018 10 16 ]
1,115,452,746 1,892,390,953
807,467,901 689,348,476
30,529,694 108,788,002
700,208,408 789,841,350
1,192,182,545 1,683,110,077
1,892,390,953 2,472,951,427
1,892,390,953 2,472,951,427
428,506
[2018 4 16 ] [2018 10 16 ]
@ @
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2018 4 16
1
265,438,772 269,079,141 3,640,369
93,457,146 92,290,697, 1,166,449
83,296,000
2,674,240 84,940
(2,759,180)
442,191,918 364,044,078 4,721,878
2018 10 16
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1
356,823,502 339,630,872 17,192,630
56,262,889 52,798,608 3,464,281
125,316,800
4,417,417 2,935,901
(1,481,516)
538,403,191 396,846,897 10,792,448

2018 4 16
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243,301,081 242,926,712 374,369
404,538,305 405,592,046 1,053,741
647,839,386 648,518,758 1,428,110
2018 10 16
239,036,376 237,969,050 1,067,326
195,116,789 193,856,105 1,260,684
434,153,165 431,825,155 193,358
1.
2.
3.
4.
5.
2018 4 16
212,964,502 216,418,122 3,453,620
162,833,920 164,185,292 1,351,372
34,263,952 36,154,480 1,890,528
9,788,021 9,979,200 191,179
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6,078,609 6,099,150 20,541
1,434,262,206 1,449,215,829 14,953,623
883,962,179 893,174,869 9,212,690
89,882,151 90,386,200 504,049
9,525,600 9,979,200 453,600
247,013,099 247,943,300 930,201
75,694,540 77,856,080 2,161,540
37,864,140 38,683,650 819,510
36,275,089 36,911,680 636,591
54,045,408 54,280,850 235,442
1,647,226,708 1,665,633,951 11,500,003
2018 10 16

251,156,499 245,616,343 5,540,156
25,035,600 24,420,403 615,197,
113,908, 168; 110,651,160 3,257,008
24,833,224 24,991,700 158,476
37,801,099 36,602,200] 1,198,899
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