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2 10.4
35 3,528,000 0

337,248 1.0

Neuberger Berman Absolute Return Multi Strategy Fund JPY D Distributing Class
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)
30
9,984 0.01%
190,636,437 97.53%
4,812,468 2.46%
195,458,889 100.00%
()
30
() () (%)
() ()
Neuberger Berman Absolute
1|Return Multi Strategy Fund 199,836.930 947.730 953.960 97.53%
JPY D Distributing Class
189,392,583 190,636,437
2 9,989 0.9993 0.9995 0.01%
9,983 9,984
97.53%
0.01%
97.54%
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30
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28 17 10 1.0000
28 180 1.0223
29 289 1.0416
29 251 1.0382
29 237 1.0379
29 10 237 1.0434
29 11 234 1.0383
29 12 213 1.0411
30 199 1.0528
30 189 1.0378
30 186 1.0223
30 179 1.0231
30 175 1.0322
30 175 1.0292
30 194 1.0280
30 194 1.0278
30 195 1.0337
28 17 28 2.2%
28 29 1.9%
29 30 1.3%
+ x 100
(D)
28 17 28 201,453,777 24,744,275
28 29 287,295,499 186,390,110
29 30 59,277,933 147,813,565
(@)
30
41,212,417 83.68%
8,040,351 16.32%
49,252,768 100.00%
)
30
() () (%)
() ()
1|66 14,000,000 100.26 100.10 1.5000 28.46%
14,037,506 14,014,924| 2018/09/28
2|67 11,000,000 100.43 100.26 1.6000 22.39%
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29

30

57,651,262 5,930,352
283,375,807 189,109,616
9,989 9,983
341,037,058 195,049,951
341,037,058 195,049,951
50,680,464
41,361 24,587
1,118,365 665,027
33,452 21,728
51,873,642 711,342
51,873,642 711,342
277,614,891 189,079,259
11,548,525 5,259,350
4,731,213 2,387,926
289,163,416 194,338,609
289,163,416 194,338,609
341,037,058 195,049,951
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31 96

8,148,924 1,048,241
8,148,955 1,048,145
9,265 5,349

88,390 57,292
2,389,393 1,549,281
33,564 22,138
2,520,612 1,634,060
5,628,343 2,682,205
5,628,343 2,682,205
5,628,343 2,682,205
2,070,415 486,888
3,937,450 11,548,525
8,760,999 2,018,440
8,760,999 2,018,440
4,707,852 6,112,298
4,707,852 6,112,298
11,548,525 5,259,350
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29
9
5,098,330
5,098,321
30
6
988,498
988,504
29
30
29 30
29 30
1.0416 1.0278
10,000 10,416 10,000 10,278
Neuberger Berman Absolute
Return Multi Strategy Fund 199,539.549 189,109,616
JPY D Distributing Class
9,989 9,983
209,528.549 189,119,599
29 30
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20,112,601 18,102,600
29,182,982 35,182,780
119,769 15,240
33,643
49,448,995 53,300,620
49,448,995 53,300,620
4,057,840
5,000
169
4,063,009
4,063,009
49,447,657 49,264,829
1,338 27,218
49,448,995 49,237,611
49,448,995 49,237,611
49,448,995 53,300,620
29
30
29 30
59,164,701 49,447,657
5,711,975 1,227,203
15,429,019 1,410,031
7,581,704 7,581,704
7,965,833 7,852,019
552,681 552,681
71,698 71,698
1,998,801 1,998,801
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96 96
2,699,766 2,699,766
89,929 20,915
9,993 9,993
a 26,385,980 26,385,980
249,776 249,776
249,776 249,776
799,281 799,281
9,992 9,992
9,992 9,992
9,992 9,992
9,992 9,992
699,301 699,301
9,989 9,989
9,990 9,990
9,992 9,992
9,992 9,992
49,447,657 49,264,829
49,447,657 49,264,829
27,218
29
30
30
@
@

29

8,188

8,188
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29 26 29
30
12,800
12,800
30 26 30
29
30
29 30
29 30
1.0000 0.9994
10,000 10,000 10,000 9,994
66 14,000,000 14,032,578
67 11,000,000 11,043,978
77 6,000,000 6,049,824
85 4,000,000 4,056,400
35,000,000 35,182,780

Neuberger Berman Absolute Return Multi Strategy Fund

Neuberger Berman Absolute Return Multi Strategy Fund JPY D Distributing Class

2017 12 31
2017 12 31
2017 12 31 2016 12 31
uSsD usD

92,158,166 124,712,052
34,480,415 54,036,269
11,308,517 21,626,402

266,929 833,925
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6,952,163 9,284,534
863,079 1,563,686
146,029,269 212,056,868
23,334,394 42,425,380
9,604 203,342
135,683 219,060
454,597 710,106
2,345,809 7,676,484
134,262 217,615
26,414,349 51,451,987
119,614,920 160,604,881
2017 12 31 2016 12 31
USD USD
2,607,006 5,091,164
894,871 2,726,912
24,883 18,423
8,158,224 11,265,011
11,684,984 19,101,510
2,192,470 4,458,120
14,476 4,675
474,811 1,047,274
20,192 5,340
7,368 325,054
133,626 116,435
5,466 1,636
430,733 1,738,186
10,297 42,507
(9,213) (2,472)
223,567 1,039,942
(361,275) (877,208)
3,142,518 7,899,489
5,667 25,944
80,853 95,335
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86,520 121,279
17,220 238,010
8,285,726 10,842,732

uSD:

2017 12 31
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SRR
RIEMRE  SOEE
H “% Tss% H:* (*]
Bt 36.77% (31 December 2016: 37.30%)
hFsF
4000 Pure Technologies Ltd 28 668 0.02
AFE - Fb B 18,668 0.02
a—o
2300 AmundiSA" 195.124 0.16
0,001 Bremntag AG 576,062 0.48
4637 Gerresheimer AG 384 868 0.32
4,184 HeidelbergCement AG 453420 038
498 Intertrust NV~ i 0,347 0.01
3,625 Societe Generale SA 187,392 0.16
9,797 Ste Industrielle d'Aviation Latecoere SA’ 67,174 0.06
11,465 Stroeer SE & Co KGaA 848,058 0.71
472 zooplus AG 85.187 0.07
a—no # 2,806,641 238
ik - Pl
43,111 AIA Group Ld’ . 367.563 031
19951 Shanghai Pharmaceuticals Holding Co Ltd - H Shares 53978 0.04
11.201 Sinopharm Group Co Ltd - H Shares’ 48.430 0.04
5907 Tencent Holdings Ltd 306.787 0.26
sl FL H 776,758 0.65
AFg .Y
30570 Wal-Man de Mexico SAB de CV’ 75341 0.06
AFa-Y # 75,341 0.06
AHFUZ-HUF
4172 Admiral Group Ple 112,986 0.10
785 ASOSPlc’ . 71.307 0.06
47893 Barclays Plc 131.583 0.11
1.710 Burberry Group Pl 41671 0.04
3,235 Croda International Pic’ 193 601 0.16
6.833 Hikma Pharmaceuticals Plc’ 104 819 0.00
130,252 ITV Pic” 201,608 0.25
10,510 Pets at Home Group Plc” _ 25,080 0.02
24 262 RSA Insurance G‘roug Plc 207 589 0.17
3.582 Smith & Nephew Plc 62.411 0.05
3191 Smiths Group Plc’ . 64,318 0.05
167.393  Sperts Direct International Ple 853,682 0.71
AFYZ-FrE B 2,160,655 1.51
AYz—=F»oa—=+
7.003 Hennes & Mauritz AB Class B 144.807 012
ATz—Fr-ho—+ H 144,807 0.12
#*FE .
7.047 8Point3 Energy Partners LP Class A 107.183 0.09
1.980 Activision pnzzamm' 125.374 0.10
1.400 Actea Comp 21,840 0.02
2366 Advanced Accelerator Applications SA ADR 193.113 0.16
2,380 Air Products & Chemicals Inc' 390,510 0.33
7.535 A komlnc 242 853 0.20
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2,597

L2k

B3E 26.77% (31 December 2016: 37.30%) (BE&)
HFEIL (BEE) .
Alibaba Group Holding Ltd ADR
Allesgan Plc’

ALLETE Inc’

Alphabet Inc Class A’

Amazon com Inc

American Electric Power Co Inc’
Amencan International Group Inc
American Water Works Co Inc
Amplify Snack Brands Inc’

Analog Devices Inc’

Andeavor Logistics LP"

Antero Midstream GP LP

Apple Inc’

Aptiv Plc’

Aqua America Inc i

Aretec Group Inc Class A

Ashland Global Holdings Inc
Aflantica Yield Plc’

Ammos Energy Corp’

AutoZone Inc’ .

Aviragen Therapeutics Inc

Avista Hﬂlﬂm;re Public Acquisition Corp Class A
Baidu Inc ADR

Ball Corp’ )

Bank of Amernica Corp

Barracuda Networks Inc

Bazaarvoice Inc’

Hear State Financial Inc”

Becton Dickinson & Co”

BioMarin Pharmacentical Ine"

Black Hills Corp

Boardwalk Pipeline Partners LP’
Brnistol-Myers Squibb Co

Broadcom Ltd”

BroadSoft Inc'

Buffalo Wild Wings Inc”_

C&J Energy Services Inc

Caesars Entertainment Corp’

Calgon Carbon Corp’

Calpine Corp’

Calumet Specialty Products Partners LP
Cavium Inc’

CenmryLink Inc

Charter Communications Inc Class A’
Chelsea Therapentics Inc CVR®
Cheniere Energy Inc’

Cheniere Energy Partners LP Holdings LLC’
Comerica Inc’

Community Health Systems Inc (Right, 31/12/2049)

Compania Brasileira de Distribuicao ADR
Constellinm NV Class A’

CSX Corp’

Danaher Corp’

42/135

EDINETOOOO
OO000oO00ooo0oo00oOo(Ees8ys?)
Ooooooooooooooooooad

DTS SR
USS o (%)

7,801 037
863,530 0.72
101,650 0.08
306,224 050
04,727 008
41.126 0.03
304,122 033
76,120 0.06
124,904 010
108,537 017
§.961 001
41,176 0.20
388,044 0.32
167,115 014
58,963 0.05
0

124,600 010
216,787 0.18

76,786 0.06
438,204 037
4,021 0.00
992 0.00

108439 002
117,751 010

242050 0.20
50,408 0.04
63,220 003
14,148 0.01

184,734 0.15
138,214 012

69,547 0.06
152,816 013
161,779 0.14
401,707 041
150,875 013
157 444 013
263,718 0.22
197,783 017
92,655 0.08
165,326 0.14

93,093 0.08
41,915 0.03
12,276 00
165,292 0.14
0 0.00
138,080 0.20
6.618 0.01
169,979 0.23
41 0.00
65,124 0.05

107,787 0.09
164 430 014
421,403 035



SMRE )

e

10600
656
3,638
7.130
8.135
2.016
5.845
13,700
2700
6010
4.742
12910
2005
107

8953
2,550
1,140
5,088

37,400
1,876
1,221
3,376
1,208
3,147

10,548
9770
3285
1,815
7,570

2800
3.015
136
3,528
1,035
18,280
4.661
1.807
47.520
34488
2744
3,200
6,450
11,506
2400
2270
17.550
10,161
2600
1,986
3,025
1,856

SR

Bt 36.77% (31 December 2016: 37.30%) (Bf#)

KFL @) .
Dell Technologies Ine Class V'
Delphi Technalogies Plc”

DISH Network Corp Class A'
Dover l:'urp.

DowDuPont Inc’ .
Dr Reddy’s Laboratories Ltd ADR
Dun & BndstreeBCurp'

Dryax Cm:p CVR

eBav Inc

Edgewell Personal Care Co’
Enable Midstream Partners LB
Energy Transfer Equity LP
Energy Transfer Partners Lp’
EnPro Industries Inc’

Entelius Medical Inc’

Enterprise Products Pariners LB
Enzvmotec Lid'

EOG Resources Inc'

EQT GP Holdings LP

Everi Holdings Inc’

Evoqua Water Technologies Corp
Exactech Inc’

Exelon C

Expedia I'i'fe“'

Facebook Inc Class A

Fairmount Santrol Holdings Inc”
Federal National Mortgage Association”
FedEx Corp’

Fidelity National Information Services Inc”
FLIR Systems Inc

Geners Maritime Inc”

General Cable Corp’

General Commuication Ine Class A’
General Dynamics Corp’

Golar LNG Ltd"

Goldman Sachs Group Inc’

Gray Television Inc’

Great Plains Energy Inc’

Grifols SA ADR’

Gulf Coast Ultra Deep Rovalty Trost™
Halcon Resources Corp’

Hewlett Packard Enterprise Co’
HSN Inc’

lgayta lnc”

IHS Markit Ltd

12 Acquisition Ltd

JPMorgan Chase & Co’

KeyCorp .

Einder Morgan Ine

Kindred Healtheare Inc”

Lattice Semiconductor Corp’
Lennar Corp Class A

Liberty Glebal Pl Class €
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DIEM SRR
USS [ (%)
81,280 0.07

3420 003
173,715 013
120,059 0.60
650,505 0.54

75,721 0.06
692,106 058

15,207 0.0
101.898 009
356,934 030

67 431 0.06
222 827 0.19

52,058 004

10,006 0.01
12,195 0.0
237397 0.20
30218 0.03

123,017 0.10
161,077 013
282 742 024

44,480 0.04

00,378 003
133.048 011
144,682 012
555,320 046

55,166 0.05
85976 0.07
810,730 0.69
170,773 0.14
3532913 0.29
19 860 002

82 880 007
117.645 0.10
149,739 012
105,170 009
263,677 0.22
306,190 0.26
150,271 013

41416 0.03
1477 0.00
261,074 022
30404 003
129,120 011
172,215 0.14

519,406 043
24,000 002
242754 0.20
353,984 0.30
183 600 015
25220 0.02

11,470 0.01
191,301 016
96647 008



SMEF (BE)

B

2,025
6249
2,495
1,970
4 549
25735
506
2455
3.365
5110
18834
4,700
0672
1.625
2348
4.263
8503
37
4078
4257
581
1,218
11,940
3124
3162
4,160
19865
5,050
3,903
9285
25,157
2,602
050
6,572
4486
280
710
3.200
3.963
565
8,000
30,130
3055
o6
4,400
230
740
5,000
671
11,548

16,000
16,000

e

#kzL 36.77% (31 December 2016: 37.30%) (BE®)
HKEL (BE) .
Loral Space & Communications Inc
Macquane Infrastmucture Corp
Magnit PISC GDR'

Mail Ru Group Lid GDR' .
Matlin & Partners Acquisition Corp Class A
Media General Inc CVE®
MercadoLibre Inc'

Michael Kors Holdings Ltd"
Microchip Technology Inc
Microsoft Corp’ )
Midstates Petroleum Co Inc

Modern Media Arquisition Corp™
Mondelez International Ine Class A
MoneyGram International Inc”
Monsanto Co’

MPLX LF

National Enesgy Services Reunited Corp’
Netflix Inc’ .
Wexstar Media Group Ine Class A
NexiDecade Corp’ _

MextEra Energy Inc

MextEra Energy Partners LP

NGL Energy Partners LP'

NIKE Inc Class B'

Noble Midstream Partners Lp
Norfolk Southern Corp

NRG Yield Inc Class A’

NXP Semiconductors NV’

NxStage Medical Ine

Oasis Midstream Partners LP*
Ocwen Finaneial Corp

ONEOK Inc’

Orbital ATK Inc”

Osprey Energy Acquisition Corp’
Pattern Energy Group Inc Class a'
PayPal Holdings Inc

PG&E Corp’

Philip Moris Intemational Inc”
Pinnacle Entertamment Ine

Pioneer Natural Resources Co’ .
Plains All American Pipeline LP
Playa Hotels & Resorts NV

PPG Industries Inc’

Priceline Group Inc’

PVH Corp’ .

QUALCOMM Inc

Raytheon Co’ .
Regal Entertainment Group Class A
Rice Midstream Parmers LP*

Rite Aid Corp’ )

Rockwell Collins Inc

Safeway Casa Ley cvr®

Safeway PDC LLC CVR®
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89,201 0.07
401,186 034
68,238 0.06

56,033 005
44 308 004
0 0.00

187,537 0.16
154,542 013
X576 025
93,729 0358
312268 026

46,154 0.04
413 962 035
21418 0.02
274,109 023

151,209 013
B3.500 0.07

168,733 0.14
318.900 027

35418 0.03
00,746 0.08
52,508 0.04
167,757 0.14
201,661 017
158,100 013
02,784 0.50
3T 436 0.03
91,305 049
94,570 0.08
161.930 014
78.741 0.07

138,077 012
134 025 010

63,001 0.05
06,404 008
207608 017
31529 0.03
338,080 0.28
129 709 011
97,660 0.08

166,978 014
325103 027

356,885 030
166,823 0.14
603,724 0.50

16,005 001

138,009 012
115,050 0.10
14,406 00
22750 0.02
108,406 0.09
8,560 0.01

0 0.00



SRR (X))

1115
183
1.431

2.3
300
100

2085

8,508

12429

6,815

5474

1.908

708
2.000
G305
5.560
3870
3.267
1.100
9,175

16,323
30,245
2.360
1,520
2450
2.020
5953
20
534
4770
5,200
4.200
533
2009
7

SElAE

#% 36.77% (31 December 2016: 37.30%) (81 E)
RFIL @RE)

Salesforce com Inc

Samsung Electronics Co Lid GDR'
Seripps Networks Interactive Inc Class A"
Sempra Energy i

Shell Midstream Pariners LP

Sigma Designs Inc’ .
Silver Run Acquisition E‘ulP I Class A
Silver Spring Networks Inc

Sinclair Broadcast GmuF Inc Class 4"
Sirius XM Holdings Inc

Six Flags Entertainment Corp’

&M Energy Co

Snyder's-Lance Inc’

Sparton Corp

Straight Path Communications Inc Class B’
Secampo Pharmaceuticals Inc Class A
Summit Midstream Partners LP°
Symantec ‘-'.?u:rp'

Tapestry [ne

Targa Resources Cm‘p' .
Teva Pharmaceutical Industries Lid ADR
Tiffany & Co’

Time Inc

Time Warner Inc’

T-Mobile US Inc’

Tobira Therapeutics Inc”

TransCanada CDI'EI'-

Travelers Cos Inc

Tribume Media Co Class A

Tropicana Entertainment Inc™
Twventy-First Century Fox Inc Class A
Twenty-First Century Fox Inc Class B
US Silica Holdings Ine’

USA Compression Partners LP

Valero Energy Partners LP"

Wenator Materials Plc”

VICT Properties Inc

VICI Properties Inc'

Visa Inc Class A’ )

Westar Energy Inc Class A

Western Digital Corp’ i
Westerm Gas Equity Partners LP

WGL Holdings Inc

Williams Partuers LP

WR Grace & Co’

X5 Retail Group NV GDR’

Xeerra C

Xylem In-?:':p

Yandex NV Class A"

Zimmer Biomet Holdings Inc’

¥EL #

Bt B
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RIERRE  BEOEE

USS e (%)

113.986 0.10
219,234 0.18
122,179 0.10

67,787 0.06
60,182 0.06
3473 0.00
o1 0.00
33,860 0.03
323 028 0.27
66,619 0.06

453,675 0.38
120,866 0.10

50 0.00
46,007 0.04
128.707 0.11
35,900 0.03

129253 0.11
156.014 0.13
171.568 0.14
158,188 0.13
20.845 0.02
953,741 0.80
110,700 0.09
714,564 0.60
215,200 0.18
75 0.00
174,374 0.15
349951 0.20
118.916 0.10
228 486 0.19
158.838 0.13

51,180 0.04
112918 0.09
§1.162 0.07
66,795 0.06

361.063 0.30
620,023 0.52

438,380 0.04
173,310 0.14
129,835 0.11
160,651 0.13
2.3 0.18

21,460 0.02
207,240 0.17
334.520 0.28
200,143 0.17

41909 0.03
36,351 0.03
68.742 0.06
92916 0.08

37,903,184 311.76

43,986,154 36.77
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SRRE (BE)

®EE  AFEE  WRE
KR EWE USS  HK (%)

S NEE W 0.01% (1] December 2016: 0.04%)
¥F

3500 12 Acquisinon Lid

7519 Matlin & Parmers Acquisition 10102020 2100 000
3206 Copmey Eregy A oition Cagy 8052021 3158 001
160,721 QLT Inc - Class Action Lawsuit Warrant 15082022 2.300 000
160,721 QLT lnc - DOVSEC Mater Warrant : gﬁ
SHES " 7,558 0.01
TR HRMICEES 0.13% (3] December 2016: 0.19%)
AR
40.774 York REIT Inc 160242 013
FREQREEES 8- 160.242 [NE]
mE RS A% ®EH  AFEE MRE
USS  H®E (%)
;E; b = 2% B2 18.24% (31 December 2016: 16.32%)

136,602 ABG Orphan Holdco Sarl 1400% 28022021 253460 021
1,000,000 Allegro CLO I Ltd Class € 483% 30012026 1005044 084
1,000,000 Allegro CLO INI Lid 000% 07252027 1000000 084
1.000.000 ALM VII R Lsd Class CR 540% 15102028 1.037911 087

260,867 Alternative Loan Trust 2005-21CB Class A17 600% 25062035 271425 023

$00.000 BAMLL Commercial Mortgage Securities Trust 2013-DSNY Class F 498% 15092026 800209 067

191,982 Bear Stearns Asset Backed Securities Trust 2007-2 Class A2 187% 25012047 190975 016

101,940 Carrington Mortgage Loan Trust Senes 2006-NC3 Class A2 165% 25082036 101902 008
1.000.000 Catamaran CLO 2015-1 Ltd Class DR 501% 22042027 1.000000 084

57946 Chase Mortgage Finance Trust Series 2007-A2 Class 3A2 368% 25072037 57280 005
1.000.000 CIFC Funding 2016-1 Ltd Class D 536% 217102028 1023807 086

137.391 Citicorp Mortgage Secusities Trust Series 2006-3 Class 1A10 625% 25062036 139355 012

1.300.000 COMM 2014-PAT Mortgage Trust Class E 458% 13082027 1319345 110

6.676 Countrywide Asset-Backed Certificates Class 1AF6 3.99% 25042036 6764 001
37.702 Countrywide Asset-Backed Centificates Class 242 171% 25112036 37519 003
1,000.000 CSMC Trust 2015-DEAL Class E 548% 15042029 1004090 084
1.000.000 Fannie Mae Connecticut Avenue Securities Class 1M2 455% 25102020 1052527 088
1.000.000 Greywolf CLO III Ltd Class D 646% 22042026 1005951 084
1.000.000 Jamestown CLO III Ltd Class C 466% 15012026 1005350  0.84

1.000.000 JP Morgan Chase Commercial Mortgage Securities Trust 2013-C10
Class D 414% 15122047 915497 076

439213 JP Morgan Mortgage Acquisition Trust 2006-HE2 Class A4 170% 250772036 439630 037

992458 Motel 6 Trust 2017-MTLG6 Class E 473% 15082034 997494 083
1.000.000 Octagon Investment Parmers XVIII L1d Class CR 490% 16122024 1006493 084

300,000 Octagon Investment Parmers JOUI Lid Class E1 661% 25112025 300052 025
1.000.000 OZLM XII Ltd Class C 508% 30042027 1009812 084

539,359 RALI Series 2004-Q513 Trust Class CB 500% 25092019 543155 045
1.000.000 Sound Harbor Loan Fund 2014-1 Ltd Class CR 528% 30102026 1007212 084
1.000.000 TICP CLO ILtd Class D 491% 20072027 1.002.441 084
1,000,000 TICP CLO II Lid Class C 466% 20072026 1006390 084
1.000.000 Voya CLO 2014-3 Lid Class CR 417% 25072026 1000000 084

146,284 Washington Mutual Mortgage Pass-Through Certificates WMALT

Series 2005-1 Trust Class 1A1 550% 25032035 145272 0.2
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SMRE (BE)
L R Fi® MB0 LFed ERE
USS  H (%)
;tﬂ-;ty S EER 18.24% (3] December 2016: 16.32%) (H#)
E )

131,458 Wells Fargo Momgage Backed Secunnes 2007-14 Trust Class 1A] 6.00% 25102037 130,493 0.11
Ty b - NeoER K 11,516,855 1824
&II £.00% (1] December 2016: 6.71%)

172,000 mmmmmmmw 8.25% 01082023 181,030 015
B4.000 AMC Nerworks lnc' 4.75% 01082025 83475 007
313000 ASP AMC Merger Sub Inc’ 800% 15052025 31,845 003

255,356 CEDC Fmance Corp Internanonal Inc’ 1000% 31122022  2129.820 019

540,000 Cenveo Corp S00% 01082019 386,100 032

480000 Cobalt International Energy Inc’ 113% 15052024 124800 0.10

419,000 Cobalt International Energy b: 1.75% 01122023 392,813 033

325,000 Cobalt International Energy hc 11.75% 01122021 354,250 030
50,000 Constellation Merger Sub Inc' B.50% 15092025 51820 005

248000 Constelbium NV’ 6.63% 01032025 261,950 [ s

730.000 Corporate Rusk Holdings LLc’ 250% 01072019 763,742 064
91,000 Dnbwrlmh: 150% 31002024 01,787 008
§7.000 Denbury Resources Inc’ 2.00% 15052021 §9.284 007

159,000 mmﬂmu 9235% 31032022 161,783 014

499,000 DISH Network Corp’ 138% 15082026 42974 045

318,000 FTS International Inc’ 625% 01052022 07310 026
51,000 l-'l'Shmnnlh: 9.09% 13062020 52,020 004

559,000 GenOn Energy lnc’ 250% 15102018 447200 037

451,000 GenOn Energy lnc” 988% 15102020 360,135 030

346,000 Hombeck Offshore Services h:' S88% 01042020 232685 019
51,000 Inteliat Jackson Holdngs SA' i 9.75% 15072025 78,165 007

624.000 Madstates Petroleum Co Inc Madststes Petroleum Co LLC 10.00% 01062020 ] 0.00
70000 Momentive Performance Materials Ine’ 10.00% 15102020 '] 0.00

320000 Netflix Inc’ 438% 15112026 314,400 026

144,000 Netflix Inc’ 488% 150472028 141300 012

257000 Twiner Inc' 025% 15092019 245435 020
32411 VICI Properties | LLC/VICI FC Inc’ 485% 15102022 315M 003

102,000 VICI Properties | LLC/VICT FC Inc’ S00% 15102023 114475 010
§0.000 Walter lnvestment Mamgement Corp’ 4.50% 01112019 £.000 001

s i _608W191 59
&—L - O—71/" 5.39% (31 December 2016: £.11%)
EFENL

891,738 21st Century Oncology Holdings Inc T83% 30042022  B48.640 071

100500 Alphabet Holdmg Co Inc 50T 26092024 193,515 016

125000 Alphabet Holding Co Inc 032% 26002025 116,875 0.10
56,000 Belron Finance 1S LLC 389% 07112024 56,656 005
69000 Caesass Resort Collection LLC 434% 231272024 69 394 0.06

210870 Confic Seguros Holdng 11 Co 673% 10042022 211,055 018

473,000 Confie Seguros Holding 11 Co 1098% 08052019 4358810 038
25,733 Del Monie Foods Inc 470% 180272021 20,738 002
47,000 DigiCertInc 238% 31102025 47,360 004

167164 DTI Holdeo Inc 663% 02102023 166,955 0.14
41,000 Duiff & Phelps Corp 494% 12102024 41.163 003
39900 EagleTree-Carbide Acquisition Corp 644% 280872024 40,199 003
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ST (BE)

19.000
122,693
10,885
156,000
£4.000
290,000
74,000
46,432
2.948
118,703
20,000
144,000
56,000
17,000
98.000
44,000
100.000
75,000
£2.000
104,738
248,353
03,000
105,196
22935
256.000
550310
322,263
130,000
3.24
20,604
30,000
74,000
15,960
125,000
32,000
38,000
71818
302 687
22,000
64,000
37,000

B

5450

2]

H—J, + C1—2/" 5.20% (31 December 2016: 8.11%) %)

HEN (B

Fairmount Santrol Inc

Give and Go Prepared Foods Corp
Global Tel*Link Corp

Heartland Dental LLC

Heartland Dental IL.1.C

Intelsat Jackson Holdmes SA
EUEHG Corp

Lightstoge Holdeo LLC - B Term Loan
Lightstome Holdeo LLC - C Term Loan
McAfee LLC

McAfee LLC

Navicure Inc

Navicure Inc

Numericable US LLC

Paradigm Acquisition Corp
Paradigm Acquisition Corp

P5C Industrial Holdings Corp

P5C Industrial Holdings Corp
Recess Holdings Inc

Red Ventures LLC

Seadrill Operating LP

Securus Technologies Holdings Inc
Southcross Energy Partners LP
Sprnger Science+Business Media Deutschland GmbH
Staples Inc

Star West Generation LLC
SunEdison Inc

Ten-XLLC

TGP Holdings 1T LLC

TGP Holdings I LLC

TGP Holdings I LLC

Transplace Holdings Inc

UOSsS LLC

USS Ultimate Holdings Inc
WVantage Specialty Chemicals Inc
Vantage Specialty Chemicals Inc
Vero Parent Inc

Walter Investment Management Corp
West Corp

Wink Holdeo Ine

Wink Holdco Inc

—bO—r @'

B

#4387 7 > ¥ 0.32% (31 December 2016: 0.00%)
EFi
Altaba Inc
#E7rF¥

fmEER Bt

H- [
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7.69%
5.70%
5.60%
6.45%
9. 75%
5.21%
0.00%
6.07%
6.07%
6.07%

10.07%

5.11%
8.86%
435%
5.94%

ERE

01/11/2022
20/07/2023
23/05/2020
31/07/2023
31072024
27111/2023
22/08/2025
3000172024
30012024
30/09/2024
20/09/2025
01/11/2024
311002025
31012026
11/1002024

10.02% 10/10/2025

5.71%
9.96%
9. 25%
3.5
4.60%
9.8
5.04%
0.00%
5.49%
6.45%
0.00%
551
5.00%
6.60%

11/10/2024
11/10/2025
20/09/2025
08/11/2024
21022021
01/11/2025
04/08/2021
15/08/2022
12/09/2024
13/03,/2020
02/07/2018
277092024
25/00/2024
25/00/2024

10.19% 250972025

5.64%
T.07%
2.32%
5.37%
9.62%
6.60%
5.32%
5.35%
4.49%
8.24%

07102024
18/04/2023
25/08/2025
28/1002024
210202
16/08/2024
18/12°2020
10v10/2024
02/12/2024
01/12/2025
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S 1E i Bl E
Uss  HeWe (%)
19.266 0.02
123,450 0.10
10,085 0.02
158,341 0.13
84,045 0.07
284,563 0.24
74,740 0.06
46,710 0.04
2.966 0.00
118,491 0.10
90,450 0.07
144000 012
56.420 0.05
16,421 0.01
08.612 0.08
44,138 0.04
102,515 0.09
73,060 0.06
81,385 0.07
104 803 002
201,166 017
04,163 0.08
103,618 0.09
23,048 0.02
251,488 021
491,152 0.41
53,173 0.04
150,610 013
3,203 0.00
20,040 0.02
30,585 0.03
74,832 0.06
16.339 0.01
126,406 0.11
32,260 0.03
57.130 0.05
71,248 0.06
376,612 0.31
23 087 0.02
64.440 0.05
37.462 0.03
6,328,501 ]
SEEE B
Uss (%)
380.682 0.32
380,682 0.32
78,769,273 65.85
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GRS (Ry)
B THEF| 0.28% (3] December 2016: 0.07%)

MELE MR
2nE xim 5] #i USS (%)
AUD 790.000 ¥ 68466355 22032018 Socete Générale 7 7568 0.01
AUD 1,130,000 USS 873 407 J10VI0IE Société Générale @ 10,274 0.01
BRL 30.000 USS 8967 032018 Socété Géndrale 1 2 0.00
CAD 138000 USS 107356 21032018 JPMorgan Chase Bank 1 2892 0.00
CAD 740,000 USS 585034 NOYVIIE Socé Générale 3 5253 0.00
CHF 530,000 USS 543,066 032018 Sociée Géndrale 5 324 0.00
CLP 143040000 1USS 227483 21032018 Socé Génerale 3 4951 0.00
€ 16,500 USE 19608 21082018 JPMorgan Chase Bank 1 208 0.00
€ 1,920,000 USS 2,291,016 21032018 Sociéé Générale 8 25,305 0.02
£ 1,040,000 USS 1.402.808 M0A0IE Soc Générale g 7646 001
HUF 87980000  USS 334,142 21032018 Socée Générale [ 547 0.01
ILS 1.090.000 USS 310370 032018 Socéd Générale 1 46814 0.00
INE 20,140,000 USS 1386412 21032018 Socwte Génerale ] 16,051 0.01
¥ 191,100 Uss 1,689 04012018 Brown Brothers Harmman 1 7 0.00
¥ 10,060 000 USS 89528 22032018 Socwed Cénérale 1 134 0.00
KRW 785300000 U'SS 720,543 0VHIE Socwété Générale 1 14,583 0.01
NOK 1.710.000 USS 207417 21032018 Sociéé Générale (] 2103 0.00
NID 350 D0 USs 248171 MDI20IE Socd Générale 7 2500 0.00
PHP 20220000  USS 398328 2032018 Socke Géndrale 1 5821 0.0
PLN 2.200,000 € 518898 2103018 Sociéé Générale (] 734 om
PLN 2 360 000 USS 662,372 210VIE Sociéte Génerale 5 16819 001
SEK 21,990,000 USE 361 496 032018 Soade Géndrale 1 5421 0.01
SGD 2,000,000 USS 1487416 2032018 Socwté Cenérale 3 10,923 om
TRY 350,000 Uss 89,092 21032018 Socété Geénérale 7 1134 0.00
TRY 93,804 € 20,000 J0A2018 Seade Génénle 1 m 0.00
USS TT8.5TT HED 6075174 1201/2018 Brown Brothers Harmman 1 1,276 0.00
USS 60858 MXN 1346277 12012018 Brows Brothers Harnman 1 L1 0.00
USS 54,005 BRL 180,000 2032018 Socént Générale 2 25 0.00
USS 4190 080 MXN B 190000 0V Socwté Générale ] T.1908 001
USS 847252 ¥ 94,860,000 22002018 Soctte Générale 2 1.787 0.00
USS 19.047 KRW 20,300,000 2032018 Socwé Générale 1 44 0.00
ZAR 45270 TRY 160,000 032018 Socitté Générale 4 2300 0.00
ZAR 1.500.000 USS 113,426 D0A2018 Socéie Géndrale 8 6133 0.0
AUD Hedged Classes
AUD 114116 UsSE 870460 1401/2018 UBS London 1 1280 0.00
AUD 465693 Uss 358318 24012018 Westpac Banking Corp n 5912 0.00
USS 7.044 AUD 8999 14012018 Westpac Banking Corp 2 6 0.00
CHF Hedged Classes
CHF 10515 USS 10,571 24012018 Westpac Banking Corp 1 7 0.00
UsSS 11205 CHF 10945 4012018 Westpac Banking Corp 1 47 0.00
EUR Hedged Classes
€ 1810003 USS 31344573 40172018 Goldman Sachs International 1 M8 0.03
€ 2810.093 USS 334213 0012018 UBS London 1 36.680 0.03
€ 327972 USS 3893496 24012018 Westpac Banking Corp % 49,992 004
GBP Hedged Classes
£ 30,044 USS 452438 24012018 Goldman Sachs International 1 7.802 om
£ 345391 USS 480570 2401/2018 UBS London | 6990 001
£ 184157 UsS 511838 14012018 Westpac Banking Corp [ 8210 0.01
JPT Hedged Classes
¥ 752202 USS 305,800 240172018 UBS London 1 2035 0.00
USS 602,355 ¥ 67648422 24012018 Westpac Banking Corp 5 1.197 000
LGN I T 16657 028
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RRE (HE)
FeHoEeE | 0.10% (31 December 2016: 0.158%)
T
T 52 WEIEFH Uss L (%)
(21) 3-Month Eure Eunbor Foture June 2020 Société Générale 2,597 0.00
19 90-Day British Pound Sterling Futare December 2020 Sociélé Générale k3] | 0.00
(37) 00-Day Eurcdollar Future December 2019 Société Générale 4,350 0.01
(20 00-Day Evredollar Furase June 2020 Socité Générale 1.375 0.00
(13) Bank Accept Future December 2018 Societé Générale 20923 0.00
(5} Canadian 10-Year Bond Funge March 2018 Société Générale a07 0.00
(7 Ewro Stoxx 50 Foture March 2018 Société Géncrale 78,738 0.07
(1 Ewro-BTP Future March 2018 Société Générale 540 0.00
(1) Ewro-Bund Foture March 2018 Societé Générale o 0.00
3 FTSE 100 Index Fumge March 2018 Société Générale 5,580 0.01
1 Hang Seng China Enterprises Index Future January 2018 Société Géncrale 633 0.00
1 Hang Seng Index Future Japuary 2018 Société Générale 3038 0.00
2 Masdaq 100 Emum Furure March 2018 Sociéte Générale 2688 0.00
3 Mikkei 225 Mini Foture March 2018 Société Générale 102 0.00
1 Russell 2000 Mim Funre March 2018 Sociéte Générale 635 0.00
1 S&P 500 Emini Futore March 2018 Societé Générale 1,690 0.00
3 SGX Mifty 50 Future January 2018 Sociéte Générale 742 0.00
G United Kin Long Galt Foture March 2018 Societé Générale 3,287 0.01
(29) US 5-Year Note (CBT) Funure March 2018 Sociéte Générale 223 0.00
EMEG RS ESE M LT3 010
HEA 72 3 ZHEE 1 0.02% (31 December 2016: 0.05%)
TLE7 L LIFME e

g daing 43 [ 2 Us$ USS  H# (%)
Fob-FFar

97 16703/18 Fossil Group Inc, Strike Price 5 (4.260) 2182 0.00

. 20003/18 Russell 2000 Index, Strike Price 1380 (62,002} 25,080 0.02

¥a = - 27,262 0.02
Vo 7w O BT 0 —Hh—k TPMorgan Chase Bank
B EEE | 10.70% (3] December 2016: 8.55%)
DEME SRR

AR 258 k] 5 HFL Uss L (%)
6,625 Abertis Infraestuchuras 54 JPMorgan Chase Bank 147,571 012
3 Admiral Group Ple Morgan Stanley 7.610 0.01
1.200 Aetna Inc JPMorgan Chase Bank 216,468 018
10,450 Aldermore Group Ple TPMorgan Chase Bank 43,865 0.04
178 Amazon com Inc JPMorgan Chase Bank 108,166 017
Ti6 Amundi SA Morgan Stanley 64,985 0.05
1,000 Anzaldo STS SpA JPMorgan Chase Bank 14,410 0.01
1.680 Aon Ple JPMorgan Chase Bank 225,120 0.19
% Asos Plc Morgan Stanley 2,634 0.00
3475 Aspen Pharmacare Holding Inc Morgan Stanley 77,893 0.07
3382 Axiare Pammomo SOCIMI 54 JPMorgan Chase Bank 74,806 0.06
3041 Barclays Plc Morgan Stanley 10,828 0.01
2003 BNP Panibas SA Morgan Stanley X7 019
34 548 Booker Group Ple TPMorgan Chase Bank 107,023 0.09
36,153 Bnnsh Sky Broadcasting Group Plc JPMorgan Chase Bank 404 928 041
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FGTRBFEG| 10.70% (3] December 2016: 8.55%) (B &)

LEEE  sERE

N BWE W3 TS5 Uss  HW (%)
1n7 Burberry Group Plc Morgan Stanley 1836 0.00
1.300 BUWOG AG JPMorgan Chase Bank 44 880 004
8038 Buzn Umicem SpA - RSP JPMorgan Chase Bank 113,176 010
3.000 Calatlante Group Inc JPMorgan Chase Bank 169.170 014
2060 Capital One Financial Corp JPMorgan Chase Bank 205,135 017
3,040 Camival Corp JPMorgan Chase Bank 201765 017
1.085 Chubb Lid JPMorgan Chase Bank 158,551 013
3915 Cingroup Inc JPMorgan Chase Bank 291,315 0.24
6410 Citizens Financial Group JPMorgan Chase Bank 169 092 023

22 Croda Internatonal Pic Morgan Standey 7.301 0.01
1575 CSX Corp JPMorgan Chase Bank 416,701 035
6486 Danone Morgan Stanley 344,798 046
365 DowDuPomnt Inc JPMorgan Chase Bank 15995 002
8425 EQT Corp JPMorgan Chase Bank 479.551 0.40
1.310 Equfax Inc JPMorgan Chase Bank 154,475 013
30 Eurofins Scientific Morgan Stanley 195,048 016
5900 Evercore Partners Inc - Clasa A JPMergan Chase Bank 530,100 045
2450 Gemalto NV JPMorgan Chase Bank 145,627 012
4745 Hamn Celestial Group Inc JPMorgan Chase Bank 01140 017
2541 Haldex AB TPMorgan Chase Bank 27,078 002
7033 Hypermarcas SA Morgan Stanley 76350 006
1.246 Thiad SA Morgan Stanley 298 865 015
3545 Intel Corp JPMorgan Chase Bank 163,637 04
5.700 Ints Propernes Plc TPMorgan Chase Bank 19508 0.02
19285 ITV Plc Morgan Stanley 43175 0.04
500 IWG Ple JPMorgan Chase Bank 1.741 0.00
7.500 IXYS Corp JPMorgan Chase Bank 179,625 0.15
1249 JCDecaux SA Morgan Stanley 50,401 004
50 Kabel Dentschiand Holdmg AG JPMorgan Chase Bank 6,529 001
5.169 LafargeHolcim Lid Morgan Stanlev 201,469 24
5.601 Lennar Corp - Class B JPMorgan Chase Bank 189 460 024
8.930 Lumentum Holdings Inc JPMlorgan Chase Bank 436.677 037
356415 Manira Group Lid JPMorgan Chase Bank 111,080 0.00
8954 Migros Ticaret A S Morgan Stanley 65,084 0.05
2055 Motorola Solutioms Inc JPMorgan Chase Bank 185 649 0.14
110 Naver Comp Morgan Stanley 89393 008
5.967 Nestle 5A Morgan Saaley 513,119 043
4,600 Nets A'S JPMorgan Chase Bank 121,076 0.10
1.550 Obrascon Hoarte Lam 54 TPMorgan Chase Bank L Jery 001
1732 Opera Software ASA JPMorgan Chase Bank 5.548 0.00
5.386 Pets Ar Home Group Plc Morgan Stanley 12,852 001
20,635 Premier Foods Ple JPMorgan Chase Bank 11933 001
1964 Puoblics Groupe Morgan Stanley 133,602 011
1251 Refresco Group NV JTPMorgan Chase Bank 20744 003
539 Remy Comtrean Morgan Stanley 74,755 0.06
22,039 Rvanair Holdings Plc Morgan Saaley 398,290 033
92,382 Safeway Casa Ley CVR JPMorgan Chase Bank 49424 004
5,030 Schwab Charles Corp TPMorgan Chase Bank 358301 62
18 404 Sonith & Nephew Ple Morgan Stanley 320,661 27
262 Smiths Group Ple Morgan Stanlev 5281 0.00
3350 Spire Healthcare Group Pl JPMorgan Chase Bank 11,492 001
1,606 Sports Direct [nternational Morgas Staaley 8190 0.01
175 Tiffamy & Co TPMorgan Chase Bank 18,191 0.02

6.118 Vantv Inc Class A JPMorgan Chase Bank HooTo 038
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SRR (BEE)

S TEIFEE| 10.70% (31 December 2016: §.55%) (1)

LIEGREN  BEEEE
HE B0 foAES s [HFA Uss  HE, (%)
2.B05 Vulcan Matenials Co JPMorgan Chase Bank 360,078 0.30
2215 Wal-Mart Stores Inc JPMorgan Chase Bank 218,731 018
8,290 Wells Fargo & Co JPMorgan Chase Bank 502,054 0.42
67,088 Worldpay Group Ple JPMorgan Chase Bank 386,609 0.32
2255 Zimmer Holdings Inc JPMorgan Chase Bank 711 023
6422 Zodiac Aetospace JPMorgan Chase Bank 192 249 0.16
RRTRDING IR I B 1,951 0.0
By b F22ILF - A7 THE| 0.10% (31 December 2016: 0.10%%)

- N BERE
BErk #HE WS IEFA B Uss  HE#E (%)
Buying defaull proftection on
usD 1000000 2011221  JPMorgan Chase Bank Nordstrom Inc, §.95% 1503/2028 41,830 0.04
Buying defaull protection od
Macy's Retail Holdings Tnc. 3 45%
UsD 1.000.000 201222  JPMorgan Chase Bank 15012021 71,615 0.0:6
Buying default protection on Kohl's
UsDh 1000000 2011221  JPMorgan Chase Bank Corp, 4.00% 01/11/2021 3,515 0.0
FLPy b« FITHIL b - A7 W RS Ml - nése b
LIEME  BEEE
Uss H® (%)
eMEE 02,158,166  77.05
S
SETHEE] (0.64%) (31 December 2016: (5.84%))

RS SRR
ot | FH BHHE  WSIHFES SR Uss  H® (%)
BEL 390,000 USE 117,346 21/0372018 Société Générale 1 (7307 (0.00)
€ 15,991 PLN 110,000 21/03/2018 Société Générale 3 (311) (0,007
€ 210,000 TRY 993,523 21/03/2018 Société Générale 3 (3.289) (0.007)
¥ 72 870,000 UsE 652,145 22/03/2018 Societe Generale 4 (2,672 (0.00)
NZD 60,000 Ust 42,680 21/032018 Société Genérale 1 (58)  (0.00)
THE B8.260,000 Uss 255202 21/03/2018 Sociéte Génfrale 2 (1.381) (0.007
TRY 232427 € 50,000 21/032018 Société Générale 2 (403) (0.00)
TEY 190000 USS 49244 21/032018 Société Générale 1 (26:3) (0.00)
TRY 30,000 ZAR 99739 220372018 Société Générale 2 (232) {0.00)
Uss 170,125 SEK 1429956 12012018 Brown Brothers Harmiman 1 (4.622) (0.00)
5% 153,200 CHF 151,520 120172018 Brown Brothers Harriman 1 (2.204) (0007
Us§ 28212 CAD 35,640 20/03/2018 Brown Brothers Hammiman 1 (253)  (0.00)
Us$ 10,182 TRY 398500 120172018 Brown Brothers Hamman 1 (207} (0.00)
USS 2402421 £ 1706811 12/01/2018 Brown Brothers Harmman 1 (28.022) (0.03)
US$ 2,209,878 € 1,875,314 12/01/2018 Brown Brothers Harmiman 1 (43220)  (0.04)
USE 104 474 € 164,000 21/03:2018 JPMorgan Chase Bank 1 (3.370) (0.00)
Uss 23135 CAD 29400 21/032018 JPMorgan Chase Bank 2 (353) (0.00)
USE 475,140 AUD 620,000 210032018 Société Générale 1 @71y (0.01)
USS 513,342 NOK 4,240,000 21/0372018 Société Générale 3 (61700 (0.01)
USS 187 843 £ 140,000 21/0372018 Société Générale 3 (2,026) (10,007
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fRAR (Ke)
A THT] (0.64%) (31 December 2016: (5.54%)) (B &)
sinm *im 2EWE  BSIWETs B gl Uss % (%)
USS 225932 € 190,000 21032018 Société Générale 5 (3.288)  (0.00)
USS 328207 NZD 470,000 21032018 Sociéré Géndrale 2 (5.73) (001
Uss 5753 ILS 20,000 21032018 Société Génénle 2 Q2n o)
USS 14,904 SGD 20,000 21032018 Socén Géntrale 2 (80) (0.0
USS 130,602 TRY 520,000 21032018 Sociéré Générale 4 (3.360)  (0.00)
UsE 3187 ZAR 40,000 23032018 Sociéed Géndrale 1 (6)  (0.00)
USS 08965 PLN 350,000 2032018 Sociéré Génénale 6 (1.792)  (0.00)
USS 303,982 SEK 2,540,000 21032018 Société Genérale 4 (7.713) (001
USS 118,000 INR. 7,650,000 21032018 Société Générale i (1,024)  (0.00)
USS 475406 CAD 610,000 21032018 Sociéré Générale ] (11823  (001)
USS 169,368 BRL 570,000 21032018 Sociére Générale 2 (LOo41)  (000)
USS 14912 KRW 16,130,000 21032018 Société Générale 3 (188}  (0.00)
USS 61,800 HUF 16420000 21032018 Société Génénle i (1999)  (0.00)
USS 449,108 ¥ 50,600,000 22032018 Société Générale 3 (1878)  (0.00)
Ust 77,131 CLP 50,430,000 21032018 Société Genérale 2 (4815  (0D01)
USS 11,6682 PHP 590,000 21032018 Sociéré Géndrale 3 (134)  (0.00)
USS$ 510,038 CHF 500,000 21032018 Sociéné Générale g (5914)  (001)
ZAR 90,000 USS 7240 22032018 Société Générale 1 (35)  (000)
ZAR 32,145 TRY 10,000 0032018 Socéné Génerale 1 {11 0o
AUD Hedged Classes
AUD 6,923,404 USS 5426412 24012018 Goldman Sachs Iaternational 1 (11139}  (0.01)
AUD 6,923 404 Uss 5427741 24012018 UBS London 1 (124697  (0.01)
AUD 7.133.360  USS 5591849 24012018 Westpac Banking Corp 2 (12348)  (0.01)
UsS 415307 AUD 545,128 240172018 Westpac Banking Corp i {10984) {001}
CHF Hedged Classes
CHF 666258 USS 688,619 24012018 Goldman Sachs International 1 (385T)  (000)
CHF 666,238 Uss 687,553 240072018 UBS London 1 (2791}  (0.00)
CHF 686.448 USS 708,577 240012018 Westpac Banking Corp 1 (3,065  (0.00)
USS 11438 CHF 11360 240172018 Westpac Banking Corp 1 (187)  (0.00)
EUR Hedeed Classes
USS 2,289,839 € 1,931,083 24/012018 Westpac Banking Corp 38 (32064)  (0.03)
GBP Hedged Classes
Uss 7.523 £ 5600 24012018 Goldman Sachs International 1 (192)  (0.00)
USS 126,898 £ 94411 24012018 Westpac Banking Corp g 909)  (0.00)
JPY Hedged Classes
¥ 2065041470  USS 18530451 24012018 Goldman Sachs International i (171494)  (0.15)
¥ 2065941470  USS 18522194 24012018 UBS Loadon 1 (163.238)  (0.14)
¥ 2307136236  USS 20672375 34002018 Westpac Banking Corp 5 (160.044)  (0.14)
USS 805,095 ¥ 90,868 831 24012018 Westpac Banking Corp -1 (24100  (0.00)
BETHEC RS EmE o (738.590)  (0.64)
SEMEE| (0.21%) (31 December 2016: (0.08%))
Al wNAaR

RS IHF S USS HE (%)
{10y AUD/USD Cusrency Fune March 2018 Société Génerale Q1200  (0.02)
@ British Pound Corrency Fomre March 2018 Sociéte Generale (1511) (000
(E)] Canadian Dollar Currency Funure March 2018 Société Géndrale (5.865)  (0.01)
(38) Ewo FX Cusrency Fumure March 2018 Sociéte Generale (173.356)  (0.14)
3 Euro Stoxx 50 Future March 3018 Sociéné Géndrale (il4) (000
& Ewro-BOBL Future Masrch 2018 Societe Generale (6701)  (0.01)
1 Euro-BTP Futare March 3018 Societe Generale (5.091)  (0.00)
1 Ewro-Bund Furure March 2018 Sociéte Generale 2077}  (0O0)
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SRfR R
M | (0.21%) (31 December 2016: (0.08%)) (B#)

MEE O MRE
L] S B 1T S USS  H® (%)
2 Euro-Bux] 30-Year Bond Funare March 2018 Societe Genérale (9.606) (0.01)
| Eurc-0OAT Furure March 2018 Socwete Generale (2.666)  (0.00)
(1% Japanese Yen Currency Future March 2018 Société Generale (4954)  (0.00)
(1] New Zealand Dollar Currency Future March 2018 Socen Générale (1.035)  (0.00)
m S&P 500 Emini Funere March 2018 Socwte Generale {4.080)  (0.00)
i4) Swiss Franc Currency Funure March 2018 Sociéte Génerale (7,122  (001)
1% U'S 10-Year Note (CBT) Future Masch 2018 Socuete Genérale (7422) (0.01)
2 US Long Bond (CBT) Future March 2018 Socité Générale (656)  (0.00)
AMs Ao MEE B (285.636)  (0.21)

PR 72 0 1 (0.01%) (3] December 2016: (0.01%))
FLE7L SEEE MRE

| LJiF 45 B Uss UsS  H* (%)
=+ T g 2/

5 190118 Hewlett Packard Enterprise Co, Strke Price 14 48 273) (0.00)
Tob-FFay

2 200118 Russell 2000 Index. Strike Price 1180 15,689 6.270)  (0.01)
FHEA T irn YGRS ITER (6.543)  (0.00)

1 472 a0 | DEE T 10— —i2 JPMorgen Chase Bank.
BRI | (16.54%) (3] December 2016: (18.15%))

REEE MEEE
j'%:.. ] B S i F Uss  H® (%)
(1.044) Addas AG Morgan Stanley (209.545)  (0.1T)
2975) Adnalem Global Educanon Inc TPMorgan Chase Bank (135098)  (0.10)
(10.966) Air France-KLM Morgan Stnley (78821 (015
(1,840) Alibaba Group Holdmg SP ADR TPMosgan Chase Bank (317271)  (0.26)
(643) Allance Data Systems Corp JPMorgan Chase Bank (162 988) (0.14)
(2.280) Armstrong world industnies TPMorgan Chase Bank (138,054) ©.12)
(3,750) ATET Inc JPMorgan Chase Bank (145,800 0.12)
(1,030) Avalonbay Communshes Inc JPMorgan Chase Bank (183,762) (0.15)
(855) Avangnd Inc Morgan Stanlev (43.246)  (0.04)
(7.805) Badger Dayhghtmg Lid JPMorgan Chase Bank (169312)  (0.14)
{508) Becion Dickinson and Co JPMorgan Chase Bank {130,148) 0.11)
(253) Becton Dicknson and Co Morgan Stanley (M.15T)  (0.05)
(3.220) Boardwalk Real Estane TPMorgan Chase Bank (179,520 {0.15)
(6, 788) Bunzl Plc Morgan Stanley (190.205) (0. 16)
{4,359) Buzz Usicem SpA JPMorgan Chase Bank (M7,77)  (0.10)
(1.5200 CH Robmson Worldwide Inc ITPMorgan Chase Bank (135417 (0.11)
(889) California Water Service Morgan Stanley (40316)  (0.03)
(1.880) Canadan Impenal Bank of Commerce JPMorgan Chase Bank (183 884) (0.15)
(1.845) Canadian Tare Corp JPMorgan Chase Bank 241,347y (020)
453) Centerpoint Energy Inc Morgan Stnley {12847  (0.01)
(1.702) Consolidated Edison Inc Morgan Stanley (144.585)  (0.12)
(1,175) Costco Wholesale Corp JPMorgan Chase Bank (218.691)  (0.18)
(261) Crestwood Equity Partmers LP Morgan Stanley (6,734) (0.01)
(3.910) Crown Holdmgs Inc TPMorgan Chase Bank (219937  (0.18)
(2.400) CVS Health Corp JPMorgan Chase Bank (174.000)  (0.15)

(1.929) DCP Midsiream Parmers LP Morgan Staalev (70081)  (0.06)

54/135



EDINETOOOO
O000000000000000000(E08957)
Oooooooooooobooooooad

NfN S
AR ERING| (16.54%) (31 December 2016: (18.15%)) (B &)

LiFE# MRE
g1 [ 1254 WS HES Uss  H® (%)
(8.680) Deutsche Bank AG JTPMorgan Chase Bank (165,464) {0.14)
(5.942) Deutsche Lufthansa AG Morgan Stanley (219,192  (0.18)
(9.357) Deutsche Telekom AG Morgan Stanley (166,235)  (0.14)
(5007 Dhscovery Commumcahons Inc TPMorgan Chase Bank (11,190) {0.01)
(711) Domunion Energy Midstream Parmners LP Morgan Stanley (21.650)  (0.02)
(827 Dominion Resources Inc Morgan Stanjey (67037  (0.06)
(1.135) Domino'S Pizza Inc TPMorgan Chase Bank {214.470) {0.18)
(760) Duke Energy Corp Morgan Stanley (63.924)  (0.05)
(2.805) Eaton Corp Plc JPMorgan Chase Bank (221.623)  (0.19)
(1.995) Ecolab Inc JPMorgan Chase Bank (267.689) 02
(5.048) EDF Morgan Stanley (74423)  (0.06)
(1.400) Enbridge Inc Morgan Stnley (54.754)  (0.05)
(8,061) Em SpA Morgan Stanley (133,579  (0.11)
(2.805) Equity Residential JPMorgan Chase Bank (178.875)  (0.15)
(L182) Enronav NV JPMorgan Chase Bank (20.133) (0.02)
(1.442) Eversource Energy Morgan Stanley (91.106)  (0.08)
w.A411) EW Scripps Co JPMorgan Chase Bank (147.094)  {0.12)
(6.480) Exchange Income Corp TPMorgan Chase Bank (184.323) {0.15)
(3.595) Ferrellgas Parmers LP Morgan Stanbey (15.387) {0.01)
(8.895) Ford Motor Co JPMorgan Chase Bank (111099 0.0
(3.809) Gap Inc JPMorgan Chase Bank (129.735)  (0.11)
(8.585) General Electnic Co JPMorgan Chase Bank (149.808)  (0.12)
(43200 General Mills Inc TPMorgan Chase Bank (256.133) {0.21)
(5.115) General Motors Co JPMorgan Chase Bank (209.664)  (0.18)
(1.540) Genuine Parts Co JPMorgan Chase Bank (174818) (0.15)
(4,795) Genworth Mi Canada Inc TPMorgan Chase Bank {188.473) {0.14)
(83) Givaudan SA Morgan Stanley (191.807)  (0.16)
4. 747) GlaxoSouthKhine Plc Morgan Stanley (84924)  (0.07)
(1,560) Golar LNG Partners LP Morgan Sunley (35.568)  (0.03)
(1,000) Great Plains Energy Inc JPMorgan Chase Bank (322400  (0.03)
(1.250) Gnifols SA JPMorgan Chase Bank (36662)  (0.03)
(7,000) HER Block Inc JPMorgan Chase Bank (183,540) {0.15)
(2,706) Hammerson Pl TPMorgan Chase Bank (20,023)  (0.02)
(1,795) Harley-Davidson Inc JTPMorgan Chase Bank (91.330)  (0.08)
(3,288) Hasbro Inc IPMorgan Chase Bank (208 846) {0.25)
(2.385) Herbalife Lid IPMorgan Chase Bank (161,512) (0.13)
(2,046) Holly Energy Parmers LP Morgan Stanley (66,475)  (0.06)
(13,930) Home Capital Group Inc JTPMorgan Chase Bank (192.448)  (0.16)
(460) Home Depot Inc JPMorgan Chase Bank (87.184)  (0.0T)
(4,720) Hormel Foods Corporation JPMorgan Chase Bank (171,761)  (0.14)
2.297) Hydro One Lid Morgan Stanley (41,065)  (0.03)
(1,630) Ingensco Group JTPMorgan Chase Bank (174220  (0.15)
(1,290) Ingersoll-Rand Pl IPMorgan Chase Bank (115.055) {0.10)
(3,520) Iron Mountam Europe Plc TPMorgan Chase Bank (2082370) (0.17)
(1,725) 1 B. Hunt Transport Services Inc JTPMorgan Chase Bank (198.340)  (0.17)
(2.310) Kansas Cury Southern JTPMorgan Chase Bank (243.058)  (0.20)
(489) Kenng Morgan Stanley 230.766)  (0.19)
(8.598) Konmnklyke Ahold NV Morgan Stanley (189,299  (0.16)
(4.459) Lagardere SCA Morgan Stanley (143,123) {0.12)
(6,175) Legg Mason Inc JPMorgan Chase Bank (2590.226)  (0.22)
{4,590) Leggett & Plait Inc TPMorgan Chase Bank 219081)  (0.18)
(7.166) Lennar Corp - Class A TPMorgan Chase Bank (453.178)  (0.3%)
(5.280) Liberty Interactive Corp TPMorgan Chase Bank (128938)  (0.11)

47%) Littelfisse Inc JPMorgan Chase Bank 93965  (0.08)
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SNAE (W)
P ETRNING| (16.54%) (31 December 2016: (18.15%)) (BE&)
LIESN  MRE

B L L5 M3HTA USS M (%)
{1.344) LVMH Moet Hennessy Louis Viinon SA Morgan Stanley (396.045)  (0.33)
{1.715) LyondellBasell Industnes NV JTPMorgan Chase Bank (189.199) (D.16)
(2157 Magellan Midstream Partners Morgan Stanley (153.018) (0.13)
{139 438) Marks & Spencer Group Plc Morgan Stanley (593,791)  (0.50)
(1.087) Marvell Technology Group Lid JTPMorgan Chase Bank (23338) (DOD)
{1,256) Merck & Co lInc Morgas Stnley (70,675)  (0.06)
(8.655) Nanonal Bank of Canada JPMorgan Chase Bank (433.251)  (0.36)
(8.710) Nielsen Holdings NV TPMorgan Chase Bank (317.044)  (0.26)
2118 NRG Yield Inc Morgan Stanbey (40030)  (0.03)
(5,890) Omnicom Group Inc JPMorgan Chase Bank (428.969) (0.36)
®329) Owange SA Morgan Stanley (162,153) (0.14)
(2.755) PepuaCo Inc JPMorgan Chase Bank (330.380)  (0.28)
2.152) Piizer Inc Morgan Stanley (77.945)  (D.0F)
{1.058) Phullips 66 Parners LP Morgan Stanley (35386)  (0.03)
(35) Priceline Group Inc TPMorgan Chase Bank (60821)  (0.05)
(3.350) Pubhcis Groupe SA JPMorgan Chase Bank (227885) (019
(2.830) Regal-Beloit Corp JPMorgan Chase Bank @167785)  (0.1%)
{1.650) Robert Half Internanonal Inc JPMorgan Chase Bank (91.641)  (0.08)
(1,255) Roche Holding AG JPMorgan Chase Bank (317.453) (0.27)
31 Roche Holdmg AG Morgan Stanley (78920)  (0.0T)
(5.315) Sanmina Corp JTPMorgan Chase Bank (175.395)  (0.15)
{1,749) Scotts Miracle-Gro Co - Class A JPMorgan Chase Bank (187,126)  (0.16)
(3,285) SemGroup Corp Morgan Stanley (99.207) (D.0F)
(3.206) Segnet Jewebers Lrd JPMorgan Chase Bank (186.389) {0.16)
(1,198) Simon Property Group Inc TPMorgan Chase Bank (205,745)  (01T)
{230) Senclasr Broadeast Group - Class A TPMorgan Chase Bank (8,705) {0.01)
(3.050) Sociéte Generale SA TPMorgan Chase Bank (157,668)  (0.13)
(64) Source Energy S&P US Select Sector UCITS ETF  Morgan Stanley (24.052) (0.02)

Source Mormingstar US Energy Infrastrucnure MLP
(169) UCITS ETF Morgan Stanley (13463)  (0.01)

Source Mormngsiar US Energy Infrastroctore MLP
(1.570) UCITS ETF Morgan Stanley (90.228)  (D.08)
579) Source Utilities S&P US Select Sector UCITS ETF  Morgan Stanley (178,868)  (0.15)
(4.545) Starbucks Corp TPMorgan Chase Bank 261.019)  (0.27)
(2.985) Stenicycle Inc TPMorgan Chase Bank (202.930) (0.17)
(12.210) STMicroelectromcs NV JPMorgan Chase Bank (266,666) (0.22)
(1.540) Tallgrass Energy Parmers Morgan Stanley (T0.609)  (0.06)
2.124) Target Comp TPMorgan Chase Bank (138501)  (0.12)
(1.495) Tenneco Inc JPMorgan Chase Bank 37517 (0.07)
{26.903) Tesco Plc JPMorgan Chase Bank (76,152 (0.06)
(1.375) TI¥ Cos Inc TPMorgan Chase Bank (105,131)  (0.09)
{1.500) Twenty-First Century Fox - Class A JPMorgan Chase Bank (51,795)  (0.04)
{4.128) Unilever Nv Cerificates Morgan Stanley @32751)  (0.19)
(2,195) United Parcel Service JPMiorgan Chase Bank (261 5M) (0.21)
{4.142) Vantiv Ine - Class A TPMorgan Chase Bank (G04644)  (0.25)
{1.240) VF Corp TPMorgan Chase Bank 91,760)  (0.08)
(700) ViMiware Inc - Class A TPMiorgan Chase Bank (37.724) (0.07)
(>68) Xcel Energy Inc Morgan Stanley (27.326) (0.07)
(6.545) Zillow Group Inc TPMorgan Chase Bank Q67821) (0.27)

ESRFNEIESNER T (19,786.360) (16.54)
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B BEE)
Blifw b FZ 2R 279 THE] (0.12%) (31 December 2016: (0.10%))

- TR SEENE
e L L ilS] W5 I#FE EEIES Uss  H# (%)

Buying default protection on FSA

usD 1,000,000 201221  JPMorgan Chase Bank Assured Guaranty Muni (142,506) (0.12)
HLVw b s FT4bb - A7 THEICHSMEH 3" aaese @)
b=« V) B2 AT THEE [ (1.99%) (31 December 2016: (2.24%))

SeIEMRN  BEREE
ek WEE  wEeEL—k SN M () & Uss  HE#® (%)
USD (131,811) 170318 1.136 Bed Bath & Beyond Inc 21.355  (110.456)  (0.09)
USD  (205,007) 260618  (0.855) Bofl Holding Inc (31950) (237047  (0.20)
USD  (23.345) 110718  0.345 Dillards Ine Class A (1515) (24861  (0.02)
USD  (94.645) 140818  1.005 Energizer Holdings Inc (11,199)  (105.844)  (0.09)
USD  (614.258) 010318 0474 Fossil Group Inc (USD) 272580 (341.678)  (0.29)
UsD  (66,677) 110718 0595 Gap Inc (33,324) (100,000}  {(0.08)
UsSD  (18102) 110718 (23.70%) GNC Holdings Inc Class A 9,503 (8300)  (0.01)
USD  (21,055) 200418  0.745 Helmenich Pavne 753 (21,202} (0.02)
USD  (67.042) 131118  0.345 Hertz Global Holdings lnc (3545 (70587  (0.06)
USD  (30.968) 2111118  (6.505) 1.C. Penney Co Inc 0 (30968)  (0.03)
USD  (35323) 2000418 (L164) Keane Group Inc (74500  (42772)  (0.04)
USD  (70.530) 110718 1.095 Kohls Corp (29361)  (99.8927)  (0.08)
UsSD  (33,101) 110718 1.095 L Brands Inc (9.776)  (428T7)  (0.04)
USD  (56,353) 110718  1.005 Macy's Inc (8662)  (65.015)  (0.05)
USD  (i6188) O0M11/18  1.005 Michaels Companies (8.026)  (45,114)  (0.04)
USD  (138.08¢) 0310018  1.095 MSG Ine 5370 132719y (0.11)
USD  (134819) 01118 1.095 Mew Media Investment Group Inc (11.133)  (145952)  (0.12)
USD  (100.683) 110718  (0.405) Nordstrom ne 0 (100683}  (0.08)
USD  (12,080) 081118  1.095 Office Depot Inc (1,305) (13,385  (0.01)
USD  (66,335) 131118 0.695 Papa Joha'S Intl Inc 2,089 (642460  (0.03)
USD  (12,315) 131118  1.005 Party City Holdco Inc (52200 (17.535)  (0.01)
UsD  (10,753) 200418  1.005 Patterson-Un Energy 563 (10,100)  (0.02)
USD  (35.838) 200418  (1.600) Propetro Holding Corp (14823)  (50.662)  (0.04)
USD  (44.001) 200418  (0.600) RPC Inc (13978) (57979  (0.03)
USD (255100 OVIVIS  1.095 Sally Beauty Holdings (3.606)  (29.116)  (0.02)
EUR (113,828) 180118  (0.771) SES 54 33,885  (86,829)  (0.07)
USD  {22,192) 20004718 1,005 Superior Energy Sve 6,120  (16,063)  (0.01)
USD  (25004) 020119 1568 Tailored Brands Inc 00 (24905)  (0.02)
USD  (332.620) 060418 0270 TPH AMLP Hedge 54537 (27R.083)  (0.04)

b=l ) A= 20w TG CELEE - 21,180 (2.284.250) (109}

2 p— e W — e AT B OIS HEF H12 JPMorgan Chase Bank (72751, TPH AMLF Hodged Margan StanleyéRa<),
3 s =t AT T WA Ot Fr—20E, 10 H LIBORIEFL, 15 HEURIBORDSES SAR TFS AFEDEF®TPH AMLP Hedge®-Bd),
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MEE (EE)
SEHE  ORE
Uss  H#® (%)
aMas 23334,394)  (19.51)
i 68,823,772 5784
00 fHb i 50,701,148 4246
BLFICWE T SMRE 119614920  100.00

Y OO0NOHETMEREL TS S — L - B—203, 201TIEIZE3] BRETHRFT ATV ELaEEL S S b, Wl HERTEL
B, Rz hEETEOED SO

#F—F 70 Ah BEE
Uss e (%)
* RREORERME 1/ LB IR S T R PTRE AL & Fo i il i 8N 44,140 564 30.23
o LR T | & S R T HERE B o el AR 21 7RO.043 15.61
- ) 11,426 217 182
T %331Emﬁ"_1ﬁﬁfﬁ«£ foid R I80.682 0.26
L E%rﬁﬁ%&-‘l=n-*m¢a-ﬂl:ﬁ- T (12284 (0.08)
o TOMAEES T 23767 002
w EFHT U AT 4 TG (2.B22,657) (5.73)
HEEE B 68,823,772 47.13
2017 12 31
2014 2011
Undertakings for Collective Investment in Transferable Securities 2013
48(1) 2015 2015 . . No.
420 UCITS
Financial Reporting Standard FRS 102
Financial Reporting Council FRC
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2014
FRS 102
)
IAS 39
)
)
IAS 39
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FRS 102

FRS 102
IAS 39
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Interactive Data Pricing and Reference Data Inc.

)

IAS 39

TBA

60/135



Announced TBA

TBA

TBA
TBA
TBA
TBA

0TC
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LIBOR
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Umbrella Funds-Cash Account Holding Subscription, Redemption and Dividend
Monies Brown Brothers Harriman Trustee

Services (lreland) Limited
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)
1997

)

2010

2017 12 31

1997

739
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195,582,080

123,191

195,458,889

189,079,259

1.0337

49,252,839

71

49,252,768

49,279,658

0.9995
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2019 4 1

20
60,000,000
33,870,060
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PEANE 2 IZTE= S

2019

2018 12 28
460 5,571,176,784,447
91 431,508,495,114
1 28,472,849,546
112 295,752,952,848
664 6,326,911,081,955

2018 12 28
301 2,867,526,432,105
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21 61,775,199,662
75 259,990,904,734
397 3,189,292,536,501
38
59
19 52
52 38 38 57
19 52
33 29 30 31
193 34
30 30 30
193
2019
46
47
(
29 31 30 31
13,279,384 20,873,870

20,008 20,010
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351,526 402,249
40,544 39,030
5,511,715 6,332,203
1,297,104 1,725,215
343,523 316,407
20,789 50,321
482,535 715,988
5,560 10,891
21,352,691 30,486,188
198,767 185,371
261,096 300,694
459,864 486,065
493,806 409,765
141,025 5,755
68 56
3 -
634,903 415,576
12,098,372 10,616,594
10,412,523 10,412,523
677,681 658,505
61,282 69,423
7,819 7,819
871,577 678,459
24,129,257 22,443,325
25,224,025 23,344,968
46,576,717 53,831,157
29 31 30 31
304 84
80,380 92,326
655 649
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140,124 137,522
2,424,318 2,783,763
52,903 236,739
2,564,625 3,433,641
160,571 547,706
661,467 1,785,341
1,001,068 1,507,256
445 1,408
7,086,864 10,526,438
3,177,131 3,319,830
40,167 99,721
2,174 3,363
3,219,473 3,422,915
10,306,337 13,949,354
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
1,476,959 1,476,959
23,493,074 26,561,078
25,314,279 28,382,283
35,943,263 39,011,267
327,116 870,535
327,116 870,535
36,270,379 39,881,802
46,576,717 53,831,157
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28 1 29 1

29 31 30 31
31,628,014 36,538,981
5,649,190 8,362,118
1,726,511 1,440,233
5,000 5,000
61,268 128,324
54,261 55,820
39,124,246 46,530,479
14,908,517 16,961,384
366,227 353,971
1,140 1,140
1,325,978 1,654,233
4,343,104 5,972,473
46,030 40,066
338,254 339,048
21,669 -
20,054 45,465
2,516,497 2,582,734
24,896 34,333
149,177 136,669
24,061,549 28,121,520
225,885 196,529
6,121,741 6,190,716
610,533 601,375
989,925 1,566,810
23,136 25,709
317,928 256,413
229,248 220,569
268,527 282,036
622,662 654,286
423,954 419,884
384,068 329,756
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28

335,840 285,490
10,553,451 11,029,580
4,509,246 7,379,378
106,651 51,335
745 520

1,721 2,622
1,474 894
12,592 10,669
123,184 66,042
9,737 5,125
1,084 013
10,821 6,038
4,621,608 7,439,383
353,462 61,842
2,579 30,980
356,041 92,822
8,157 354,695
43,644 141,666
15,012 9,634
3,894 -
21,175 -
91,884 505,996
4,885,765 7,026,209
1,391,996 2,350,891
25,454 280,166
1,366,541 2,070,725
3,519,223 4,955,483

29 31
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2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 21,984,811 23,806,015 34,434,999
2,010,960 2,010,960 2,010,960
3,519,223 3,519,223 3,519,223
1,508,263 1,508,263 1,508,263
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 23,493,074 25,314,279 35,943,263
517,775 517,775 34,952,774
2,010,960
3,519,223
190,658 190,658 190,658
190,658 190,658 1,317,604
327,116 327,116 36,270,379
29 30 31
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 23,493,074 25,314,279 35,943,263
1,887,480 1,887,480 1,887,480
4,955,483 4,955,483 4,955,483
3,068,003 3,068,003 3,068,003
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078 28,382,283 39,011,267
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327,116 327,116 36,270,379
1,887,480
4,955,483
543,419 543,419 543,419
543,419 543,419 3,611,423
870,535 870,535 39,881,802
)
)
@
©)
)
( )
50
20
@)
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@

@)

( 29 31 ) ( 30 31 )
291,976 312,784
651,918 768,929
( 29 31 ) ( 30 31 )
10,000,000 10,000,000
10,000,000 10,000,000

Sumitomo Mitsui Asset Management(New Y ork)Inc.

35
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( 29 31 ( 30 31 )
Sumitomo Mitsui Asset 256,031 204,923
Management (New Y ork)Inc.
)
28 29
29 31 30 31
106,640
18
28 29
29 31 30 31
6,952
1,204 0
9,000
345,695
( 28 29 31 )
17,640 17,640
() ()
28 27 28 28
2,010,960 114,000
31 28
29 27 32

(

)
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2 27 29 29
1,887,480 107,000
31 28
( 29 30 31
17,640 17,640
(1)
« ) ()
29 27 29 29
1,887,480 107,000
31 28
2
30 26 33
«( ) ()
0 2 30 30
2,822,400 160,000
31 27
29 30 31
626,698 208,187
191,491 42,916
818,190 251,104

)
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) 13,279,384 13,279,384
) 20,008 20,008
?) 5,511,715 5,511,715
@ 1,297,104 1,297,104
®) 343523 343523
(6)
12,098,074 12,098,074
@ 677,681 677,681
33,227,492 33,227,492
1) 304 304
@) 2,424,318 2,424,318
2,424,622 2,424,622
30 31
() 20,873,870 20,873,870
@) 20,010 20,010
®) 6,332,203 6,332,203
@ 1,725,215 1,725,215
©) 316,407 316,407
(6)
10,616,296 10,616,296
@ 658,505 658,505
40,542,507 40,542,507
(€N 84 84
@) 2,783,763 2,783,763
2,783,847 2,783,847
)
@ @) ®) 4 ©)
(6)

@)
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@ @

298 298

298 298

10,412,523 10,412,523

10,412,523 10,412,523

(6)

29 31

10 10

13,279,384
20,008
5,511,715
1,297,104
343,523
31,201 646,480

20,482,937 646,480

30 31

10 10

20,873,870
20,010
6,332,203
1,725,215
316,407
602,360 56,144

29,870,067 56,144
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29 31
10,412,523
30 31
10,412,523
29 31
@
4,921,829 4,267,927 653,902
4,921,829 4,267,927 653,902
@
7,176,244 7,358,662 182,417
7,176,244 7,358,662 182,417
12,098,074 11,626,589 471,485
298
30 31
)
7,366,669 6,046,232 1,320,437
7,366,669 6,046,232 1,320,437
@
3,249,626 3,315,328 65,701
3,249,626 3,315,328 65,701
10,616,296 9,361,560 1,254,735
298

( 28 29 31 )
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228,204 2,579 15,012
29 30 31
532,099 30,980 9,634
)
28 29
29 31 30 31
3,028,212 3,177,131
280,524 285,715
2,922
15,494 51,212
116,111 94,727
3,177,131 3,319,830
@
29 31 30 31
3,177,131 3,319,830
3,177,131 3,319,830
©)
28 29
29 31 30 31
280,524 285,715
- 2,922
15,494 51,212
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