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2000 27
2002 12
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2019

2019

16,977,897 50.1

7,946,406 23.5

5,080,509 15.0

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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2020
2019
)
2019
9,978 0.01%
116,351,183 97.53%
2,931,682 2.46%
119,292,843 100.00%
)
2019
() () (%)
() ()
Neuberger Berman Absolute
1|Return Multi Strategy Fund 121,638.823 944.910 956.530 97.53%
JPY D Distributing Class
114,938,228 116,351,183
2 9,989 0.9987 0.9989 0.01%
9,977 9,978
97.53%
0.01%
97.54%

2019
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2019
(@)
2016 17 10 1.0000
2016 180 1.0223
2017 289 1.0416
2018 194 1.0278
2018 195 1.0337
2018 189 1.0256
2018 10 173 0.9965
2018 11 153 0.9866
2018 12 149 0.9634
2019 155 0.9832
2019 157 0.9918
2019 106 1.0011
2019 107 1.0097
2019 109 1.0045
2019 109 1.0073
2019 117 1.0167
2019 117 1.0169
2019 119 1.0285
2016 17 2016 2.2%
2016 2017 1.9%
2017 2018 1.3%
2018 2019 1.1%
+ x 100
(2
2016 17 2016 201,453,777 24,744,275
2016 2017 287,295,499 186,390,110
2017 2018 59,277,933 147,813,565
2018 2019 25,222,490 98,650,648
(@)
2019
28,093,730 75.38%
9,175,942 24.62%
37,269,672 100.00%
)
2019
() () (%)
() ()
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30 10,000,000 100.17 100.19 0.1940| 26.88%
10,017,000 10,019,620 2020/03/18
91 8,000,000 100.34 100.21 1.2000| 21.51%
8,027,712 8,017,240] 2019/10/31
100 5,000,000 100.90 100.77 1.4000| 13.52%
5,045,270 5,038,645| 2020/02/28
93 5,000,000 100.51 100.36 1.4000| 13.46%
5,025,790 5,018,225 2019/11/29
75.38%
75.38%

2019

2019
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30

5,930,352 8,309,705
189,109,616 114,093,003
9,983 9,977
195,049,951 122,412,685
195,049,951 122,412,685
4,323,235

24,587 16,535
665,027 447,641
21,728 15,038
711,342 4,802,449
711,342 4,802,449
189,079,259 115,651,101
5,259,350 1,959,135
2,387,926 1,227,162
194,338,609 117,610,236
194,338,609 117,610,236
195,049,951 122,412,685
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29 30
30

96 51
1,048,241 1,865,730
1,048,145 1,865,679
5,349 3,910
57,292 39,834
1,549,281 1,078,167
22,138 15,975
1,634,060 1,137,886
2,682,205 3,003,565
2,682,205 3,003,565
2,682,205 3,003,565
486,888 2,096,477
11,548,525 5,259,350
2,018,440 241,786
2,018,440 241,786
6,112,298 2,634,913
6,112,298 2,634,913
5,259,350 1,959,135
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30
277,614,891 189,079,259
59,277,933 25,222,490
147,813,565 98,650,648
189,079,259 115,651,101
30
30
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@

30
6
988,498
988,504
6
42,176
42,170
30
30
30
1.0278 1.0169
10,000 10,278 10,000 10,169
Neuberger Berman Absolute
Return Multi Strategy Fund 120,748.670 114,093,003
JPY D Distributing Class
9,989 9,977
130,737.670 114,102,980
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()
30

18,102,600 9,224,982
35,182,780 28,110,845
15,240 7,846
1,700
53,300,620 37,345,373
53,300,620 37,345,373

4,057,840

5,000
169 154
4,063,009 154
4,063,009 154
49,264,829 37,388,890
27,218 43,671
49,237,611 37,345,219
49,237,611 37,345,219
53,300,620 37,345,373

30
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30

49,447,657 49,264,829
1,227,203 1,021,000
1,410,031 12,896,939

7,581,704
7,852,019 6,301,665
552,681 552,681
71,698 71,698
1,998,801 1,998,801

13,111

96

2,699,766

20,915

9,993
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
49,264,829 37,388,890
49,264,829 37,388,890
27,218 43,671

30
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30
12,800
12,800

30 26 30
4,927
4,927
26
30
30

30

0.9994
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10,000 9,994 10,000 9,988
91 8,000,000 8,024,520
93 5,000,000 5,023,745
100 5,000,000 5,043,370
30 10,000,000 10,019,210
28,000,000 28,110,845

Neuberger Berman Absolute Return Multi Strategy Fund JPY D Distributing Class

Neuberger Berman Absolute Return Multi Strategy Fund

UCITS 2018 12 31
2018 12 31
2018 12 31 2017 12 31

USD USD

43,671,879 92,158,166

23,837,303 34,480,415

7,368,910 11,308,517

7,276 266,929

4,025,688 6,952,163

281,622 863,079

79,192,678 146,029,269

12,560,624 23,334,394

2,356 9,604

64,799 135,683

322,228 454,597

71,670 2,345,809

1,466,165 134,262

14,487,842 26,414,349

64,704,836 119,614,920
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2018 12 31 2017 12 31
USD USD
1,541,879 2,607,006
650,256 894,871
2,853 24,883
() (3,973,841) 8,158,224
(1,778,853) 11,684,984
1,470,468 2,192,470
15,666 14,476
451,626 474,811
12,257 20,192
3,530 3,242
9,352 13,108
98,043 133,626
6,613 5,466
266,138 430,733
31,473 10,297
(1,276) (9,213)
350,493 214,585
(468,729) (361,275)
2,245,654 3,142,518
1,096 5,667
96,671 80,853
97,767 86,520
164,225 170,220
(4,286,499) 8,285,726

USD:
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2018 12 31
e BT
e
nn AR ok o0
Bi=f, 36.70% (31 December 2017: 36.774%)
hiH - Fi
23850 Mewsun Resourges Lid” 104,509 016
4,131 Pembina Pipline Corp’ 122,527 013
fds - File B 27126 0.35
a—no
24013 Anima Holding Spa” 88,841 0.14
0227  Brenntag 4G 401,837 062
74 Eurofing Scientific SE” 11,515 004
5337  Gemesheimer AL 363,016 056
2,527 HelgelbergCement AG 154,548 0.4
I2B01  Intertrust My 549,412 085
2,231 Sockete Gererale 54 10,57 on
BA91  Stroeer SE & Co KGas™ 410,609 063
21 zooplus AG 38,427 0.06
a—ua 2,104,857 325
il - Fi
26,536 AlA Group Ltd" 220,305 034
5,388 Shanghai Phamaceuticals Holding Co Lid - H Shares” 19,089 0.03
5270 Sinopharm Group Co Ltd - H Shares” 12,145 003
5,895  Tencent Holdings Lid" 136427 037
Filk - Ko 0t 497,961 0.77
AFLT AW
14,383 Wal-Mart de Mexico SAB de OV 36,502 0.06
AFa-~ 0 36,502 0.06
AFUR - HF
307 ASCE Pl 8,905 o
25493 Barclays Pic” 43,737 0.07
2391  Hikma Phammaceuticals Pl 52,246 008
799 Intertek Group Pic” 45,863 008
90,135 [TV Pic” 143,352 022
60071 Pets at Home Group Pl 88,569 04
14,933 RSA Insurance Group Pic” 47,975 015
1,407 Smiths Growp Pk 24,475 004
128,718  Sports Direct intemational Plc” a4 061
SE L ERE ) 06,486 1.40
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SRMEE (Bx)
]
B B imi.E.s mﬁ}
Fea 36, 70% (31 December 2017; 36,77%) (ki &)
HEil

3,550 A Schulman Inc* 7,100 om
3540  Acthdsion Blizzard Inc’ 164,858 0.2%
2650  Adtua Corp” 1,669 0.00
1,436 Abr Products & Chemicals Inc” 219,832 036
1,775 fkorn nc’ 6,017 oo
3,279 Adbaba Group Holding Ltd ADR” 442,599 068
2,489 Mlergan Pic’ 332,680 051
473 Aphabet Inc Class A7 442,018 068
39 Amazon.com ing’ 58,517 o
480 Ameren Com 31,807 005
673 American Electric Power Ca Ing 50,300 008
6,034 American Intemational Group Ing” 237,800 037
1,154 American Midstream Partners LF° 3,497 om
467 American Water Works Co Inc” 42,390 0.07
1,080 Anthem Inc” 263,640 044
2,005  Apple inc’ 316,260 043
3400 Apptio inc Class A” 129,064 0.0
3115 Aptie Plc* 130,21 0.2
3,176  Aquaenturs Holdings Ltd 50,005 009
5,085  ARRIS intermaticnal P 155,448 024
2,325 Aspen Insurance Hobdings Ltd” [ 015
2,079 ATET Inc’ 50,335 0.09
950  athenaheatth Inc” 175,333 019
7,995 jlantica Yield Pic 156,702 0.4
1,011 pwista Comp” 42,947 007
18,038  Azure Power Global Lid’ 163,244 015
185 Baidu Inc ADR’ 45,201 007
5175 Belmaond Ltd Class A” 129,530 020
1,573 BioManin Pharmaceutical Inc” 133,941 oM
5,135  Blackstone Group L 153,074 0.24
59 Boaking Holdings Inc” 101,623 016
1,941  Bristol-Myers Squibb Co 100,853 016
481 Broadcom Inc’ 122,309 019
1,360  Buckeye Partmers LP® 39,426 0.06
1,700  Caesars Entertainment Corp’ 11,543 002
1M Canadian Mational Ralway Co 157,113 0.
4,347  Carberite Inc” 109,679 017
3,072 Carlishe Cos Inc’ 308,747 048
2,787 Cenven Enterprises Inc* 43,199 007
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#7, 36.70% (31 December 2017 36.77%) (Bt #)
HEL (BE)

3,740 Chenlere Energy Inc 213N 034
1,194 Cla Brasileira de Distribuican ADR 4,79 0.04
1,997 Cigna Comp’ 379,270 059
1,500 Civitas Sodutions Inc” 16,265 004
1,790 Clean Harbars Inc” £8,336 014
954 Clearway Energy Inc Class A7 16,142 0oz
5,771 Community Health Systems Inc (Right, 3111 272049)" 5 000
2,725 Commvault Systems inc’ 161,010 0.25
00 Conmnecticut Water Service Inc’ 133714 0.0z
1100 ComvengaOne Holdings Inc’ 13,618 0.0z
6,076 Crestwood Equity Partners LF* 184,700 030
1,845 C5X Corp’ 114,630 0.18
1,585 (VS Health Corp” 168,059 0.26
1,845  Danaher Corp” 100,256 039
2545 DCP Midstream LP 67,523 a0
356 Dell Technologies inc Class C 17,308 003
1,620 Dover Corp 14,14 020
ZET4  DowDuPont nc 153,702 0.24
049  [r Reddy's Labaratories Lid ADR™ 35,777 0.06
1,800 Dun & Bradstrest Com’ 256,032 0.40
1LE0T  eBay Inc’ 44,940 007
3,637 Edgewell Parsonal Care Co” 135,242 0
195  Edison International 11,070 002
1,550  Electro Scientific Industries inc” 46,438 ao7
23.0M Emg_y Trarcsfier LF* 304,768 047
1,140 Enlink Midstream Partners LF* 12,551 a0z
11,655  Enterprise Produds Partners LP 266,596 044
1,500 EOG Resources g 130,815 020
150  Essendant Inc” 1,867 .00
1,219 Esterline Techriologies Corp™ 148,043 0z
1396 Evergy Inc’ 79,251 01z
1,466 Exelon Comp’ 66,117 0.10
3616  Expedia Group Inc” 204,502 0.46
22685  Extreme Metwarks Ing” 138,256 a1
1,978  Facehook Ing Class A 259,206 0.40
828  Falcan Minerals Corp” 7,038 a0t
1,12 FirstEnergy Corp B4, 2680 010
3,150 Forum Merger Il Cop’ 31,752 0.05
603 GO Liberty Inc” 14611 ooz
545 GO Liberty Inc Class A" 12,567 003
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Bl 26.70% (31 December 2017; 36.77%) (B2 &)
BRI (RE)

503 General Dynamics Comp’ 79,077 012
3,800 Genworth Financial Inc Class A 17,708 003
8,060 G-Il Appared Group Ltd" 224,793 035
2,305  Gilead Scences Inc’ 144,178 0.22
3,263 Golar LNG Ltd" 7,003 on
1,028 Goldman Sachs Group Inc” 171,727 027
2938 Grifols 54 ADR 53,042 008

47,520 Gulf Coast Ura Deep Royalty Trust™ 1354 0.00
3,900  Imperva Inc” FIFATH 034
3,400  Integrated Device Technobogy Inc 164,667 025

400 International Speadway Corp Class A& 17,544 003
1,000  Investment Tachnalogy Group Inc” 30,240 005
1,510 Ian Ing” 71,408 on
2400 12 Acquisition L1d" 22,058 003
2,081 IPMorgan Chase & Co™ 203,147 0N
5,176 Kinder Morgan nc 8607 012
2,865  Las Viegas Sands Cop” 140,123 0
1,622  Liberty Global Plc Class ¢ 33,478 005
1,473 Loral Space & Communications Inc" 54,8509 0008
2,047  Magellan Midstream Partmers [P 116,517 013
1,175 Magnit PISC GDR™ 14,954 002

936 Mail Au Groug Ltd GDR' 22,053 0.03

25,735 Media General Inc CVR" 0 000

3531 Mercadolibre inc” 103,376 016
1,384 Michael Kors Holdings Ltd” 52,860 0.08
1,510 Mioochip Technology inc” 130,175 0.20
3738 Miomoht Cop 328,884 051
1,850  MINDBODY Inc Class A’ 67,340 010
4,700 Modem Media Acquisition Corp” 47,040 007
2,583 MoneyGram Intesnational Inc 5,166 0
1,17 MPLXLP 36,875 0.06

SO0 Mavigators Group Inc 745 0.05
2,499  Nebula Acruisition Corp Class A& 4,365 004
1,760 Nestle SA ADR™ 142,490 0.22

449 Natflix Inc” 120,179 019

18,815  NemtDecade Carp 101,601 016

406 NewtEra Emery Inc 0571 on
1,033 NeEra Enesy Partners LP™ 44471 007
1,972 WGL Energy Partners LF* 18911 003
1,956  Moble Midstream Partners LP” 56,411 009
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LESE  NuStar [mrg' LF 59,818 009
1,700 Mutrisystem Inc’ 74,596 012
3000 NP Samiconductars Ny 146,560 03
4,453 MyStage Madical Inc” 127,845 020
6,859  (Oasis Midstream Fartners LF 109,675 o7
1,943 ONEDH Ing 158,775 025
3,000 Orbotech Lid” 169,620 026
4,950  Pacific Biosclences of Califamia ing” 36,630 006
1,700  Pandora Media inc” 13,753 002
1,601 PayPal Holdings Inc 134,628 02
M0 Pensare Acquisition Corp” 22,286 003
3,193  Philip Morris International Inc” 213,165 033
11,685  Plains GP Holdings LP Class A 134,564 036
3,679 PVH Cop’ 360,553 056
£51  Raytheon Co” 130,501 020
2,100 FRed Hat In¢” 368,844 057
1,243 Renewable Enengy Group Inc’ 57,645 009
1,800 Rent-A-Center Inc’ 30,761 005
1,575  RPM International Inc” 92,578 o4
112 Samsung Electronics Co Ltd GDR™ 97,051 015
3,322 SenviceMaster Global Holdings Inc 122,050 019
2375 Shie Plc ADR 413,345 0.64
1,599 Sparton Corp’ 29,086 004
3,050  Tahoe Resounces Ing” 11,132 002
1,447  Tallgrass Enengy LP Class A" 35,220 005
3,297 Tapestry Inc’ 77,355 o2
4,099 Tama Resources Corp’ 147,646 0.3
4,229 Tellurian Inc’ 29,392 0.05
2,550  TESARD Inc” 189,338 029
518  Teva Phammaceutical Industries Ltd ADR 7,088 001
6072  Themmao Fisher Sclentific Inc’ 134,722 02
1978 Tiffany & Co” 158,249 025
3,560 T-Mobile US Inc” 162,842 025
1,250  Tobira Therapeutics inct 15 0.00
LE33 TPl Composites Inc” 1,110 on
525  Transocean Lid" 3,044 001
3,850 Travelport Worldwide Ltd" 60,137 .09
5450  Tribune Media Co Class A 247,311 038
6,340  TriMet Group Inc’ 265,963 04
3,900  Trinity Meiger Comp Class A 33,883 0,06
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HEL ()
8,150 Twenty-First Century Fax Inc Class B ag.407 060
3,100 USA Compression Partners LP 40,738 0.06
4278 USG Cop’ 182,499 028
661 Val Resorts Inc” 139,352 0.22
3,300 VectalQ) Acquisition Corp” 33,010 0.05
4,075 Vedtren Corp’ 93319 045
1,304 Wisa Inc Class A 172,050 027
8,003 Vivint Solar Inc’ 0,491 nos
1,639 Walt Disney Co’ 179,716 028
1,930 Westemn Digitsl Corp” 7,352 on
793 Westem Gas Equity Partners LP' 21,990 003
1903 Westemn Gas Partnars LF* 0,364 o1z
4,186 Wilkams Cos Inc” 9x3am N4
3,247 WR Grace & Co’ 10,763 033
3,150 X5 Retail Group NV GDR” 78,152 o1z
700 Hesow Corp’ 13,832 0.02
104 Hylem inc’ 539 om
1,025 Yandes NV Class & 26,034 0
1,156  Zimmer Biomet Holdings Inc’ 118,900 019
¥EL B 19,976,496 30.87
B 23,749,428 36.70
Ly
B OSEN HEH ﬁEﬁ m
S h0EE® 0.01% (31 Decamber 2017: 0.01%)
¥ ¥
3500 12 Aoquisition Lid 1011042020 1438 000
233 Mebula Acquisition Corp 12012023 91 000
3,900  Trinity Mergar Corp 0023 1,540 00
2,100 Vectol) Acquisition Corp 11062023 03 0.00
ETIETE 4712 om
AN B S (I SESE 4R 0.08% (31 December 2017: 0.13%)
*EL
1,260  Hannan Armstrong Sustainable Infrastrcture Cagital Ing 24,003 0
1,250  InfraREIT inc 26,275 0
TRIEESFIMSCAE S B 50,278 0.08
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B EH il [ i1 UsSs  H# (%)
Farw ko= iy S S 16.77% (31 Dacember 2017: 18.24%)
*E
1,000,000 ALM VIl R Ltd Class CR 6.48%  1S02028 996,728 154
221,696 Alternative Loan Trust 2005-21CE Class 417 6.00% 25062035 11,119 033
149,178  Bear Steams Asset Backed Securities Trust 2007-7 Class A2 283% 25002047 149,114 023
1,000,000 Caesars Palace Las Vegas Tust 2017-VIC) Class £ 435% 15102034 978,513 1.51
1,000,000  Catamaran CL0 201314 Ltd Class DR 531% 270002 945,647 146
1,000,000 Catamaran CLO 201514 Lid Class DRt 5.27% 22042027 953,637 147
45216  Chase Mortgage Finance Trust Series 2007-A2 Class 342 437% 2507037 ar41z 007
108,267  Citicorp Marlgage Securities Trust Series 2006-3 Class 1410 6.25% 25062036 111,075 017
1,300,000 COMM 2014-PAT Mongage Trust Class E 5.54% 13082027 1,307,004 202
1,849 Countrywide Asset-Backed Certificates Class 14F6 101% 25402036 1,866 0.00
11,495  Countrywide Asset-Backed Certificates Class 242 26T% 250102036 11512 0.02
824,175 DT Auto Dwner Trust 2015-3 Class D 453% 102022 826,364 128
1,000,000 Fannie Mae Connecticut Awenue Securitles Class 162 466% 25102030 97,580 1.51
1,000,000 G5 Marigage Securities Corp || Class E 459% 00052 975623 150
1,000,000 Madison Park Funding XV Ltd Class DR 795% 27002026 952,694 147
956,808  Motel 6 Trust 2017-MTL6 Class E 571% 15087034 950,197 147
216,133 RALI Series 2004-00513 Trust Class CB S00% 25092019 217,985 034
117,499 ':”::h'“‘—'“" Mutual Morigage Pazs-Thiough Certlicates WARALT Serles 2005 1TRSt 055 5 J503m35 115,870 018
130,856 Wells Fargo Morigage Badked Secuities 200714 Trust Class 141 6.00% 25102037 127,964 0.20
Ty b -rwsES B 10,853,499 16.77
37 7 > F 0.49% (31 December 2017: 0.32%)
RF
5450  Altsha inc 315,773 049
/IR e 35,773 0.49
HIHAES 2 34,973,700 54.05
A TRINA] 2.42% (31 December 2017: 0.28%)

SHE E-Lilt | FWIRE G TS Eh 2 < 'ﬂ..ﬁ% m%)
ALID 30,000 Us§ 21,086 MMOA0N0  Société Générale ] 62 0.00
BRIL 450,000 US§ 125405 HWRA0N9  Socété Géndrale 4 789 000
CHF 510,000 US§ 518,906 HWORI0N9  Sodiné Géndrale 19 2,180 000
CLP 15,430,000 Us§ 22,147 MM0AI0N0  Sociéne Générale ] 105 0.00
€ 10,000 TRY 63,401 MWOWI0ND  Soclété Géndrale 1 45 0.00
€25,517 PLN 110,000 HMRF0N9  Socété Géndrale 2 % 0.00
€ 670,000 uUs§ 768,227 M0M0AI009  Sociét Générale m 2,641 0.00
£ 180,000 Us§ 228,602 1810172019 Brown Brothers Hamiman 1 84 0.00
£ 100,000 Us§ 126,820 NWOAI0N9  Societd Géndrale 7 1014 0.00
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S8 THEE] 2.42% (31 December 2017: 0.28%) (B ¥)

2um s BaME waNeT o "Uss ik (0
HED 17,369 Uss 2,219 18012019 Broram Brothers Harriman 1 1 000
HUF 13,060,000 Us§ 46,226 20m32019 Socs Gendrale 3 558 000
IS 220,000 Us§ SE. 740 203209 ookt Gendrae 5 483 000
INR 27,250,000 5§ 382,327 200032019 Tociete Gendrale 13 5,704 oM
¥ 207,220,000 us§ 1,870,185 2032019 Socke Gendrale 54 30,253 005
¥ 75935819 ALD 960,000 2032019 Socéte Générale 38 19,685 003
KRW 330,820,000 5§ 296,235 20032019 Tociete Gensrale 1] 1.351 000
KXW 3,350,000 Uss 167,71 2032019 Socéte Générale 5 2,385 000
HOK 590,000 Uss 67.636 2032019 Socéte Générale B 732 000
PHF 27,400,000 5§ 516,666 2032019 Tociete Gensrale 4 2,920 oM
FLN 770,000 € 178,333 20M32019 Sockéte Générale 3 94 000
PLN 1,090,000 Uss 289,790 2032019 Socéte Générale 10 g5 0,00
SEK 3,010,000 s 337,729 20032019 Lockte Gendrale 5 3EM on
SG0 2 210,000 Uss 1,618,287 200372019 Cockete Gendrale 18 5,373 oM
THE 5,380,000 usd 165,178 20032019 fockte Gendrale 4 05 000
TRY 660,000 Uss 116,737 20032019 Lockte Gendrale 5 1,393 000
TRY 844,211 € 130,000 20M32019 Lockéts Gendrale 3 2,808 oM
TRY 150,000 ZAR ITEAZ9 2003209 Lockte Gendrale ¥ 1,029 000
USSE 51,667 € 45,087 18M1/2019 Broram Brathers Harriman 1 L] 000
us§ 631,076 HED 4,927,174 18M12019 Brorsm Brathers Hariman 1 1470 000
Uss 104,321 CAD 141,430 29032019 Brosem Brathers Hariman 1 a7 000
Us§ 52,062 CAD 69,500 141032019 JMdorgan Chase Bank 1 1,092 000
us$ 1,583,159 CAD 2,120,000 20m3n2019 Sockte Gindiae 26 28,187 004
U5 26,412 ZAR 380,000 203209 ockte Gendrae 4 138 000
Us§ 16,009 PLN 60,000 20m3n019 Tockts Gendrale 3 ] 000
Us§ 1,031,606 AU 7,440,000 20m3nz019 SOckte Gendiae ar 16,512 003
U5§ 7.560 HUF 2,170,000 2032019 Socéte Générale 1 2 000
US§ 405,654 NZD 600,000 2032019 Tockte Gensrale 23 2,785 om
Us$ 367,038 CLP 250,890,000 20M3zo9 SOCTE Gipdrale 9 5,222 om
LS 142274 BRL 550,000 2032019 Socéte Générale 1 1.189 000
us§ 811,687 NOK 6,920,000 2032019 Tockete Gensrale B 9,823 002
AUID Hedged Classes

USE F50,293 ALD 354,399 17012019 Cltibank NA 1 120 000
uss 1,519,244 AUD 2121347 17209 Gokiman Sachs Imernational 12 29,382 D4
USE 7.227 249 AUD 10,033,740 17012019 wmhﬂﬁg Corp 44 161,343 025
CHE Hedped Classes

CHF 241,939 U548 245,569 17012019 Citibank MA 1 186 000
CHF 243,727 UsS 247,381 17012019 Galdman Saches Imernational z 190 0.0
CHF 253,273 us$ 257,092 1712019 'mslpacnmkmg Comp 4 175 000
LSS 3,160 CHF 2,104 17012019 Goldman Saches International z 7 000
US$ 1,808 CHF 1,776 17012019 Westpac Banking Corp 1 3 000
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A8 THIT] 2.42% (31 December 2017 0.28%) (B #)

0] AL ke 4/ [E] BR [ T SRR '?IS% mﬂﬂ}
ELR Hedged Classes

€1.015 Us$ 1,155 17012019 Goldman Sachs International 1 fi 0.00
€47 41 Us§ 54,074 17012019 'Westpac Banking Corp 10 m 000
15§ 147,459 £177,816 17002019 Chiibank Na 1 1,160 000
1I5§ 276,639 € 240,077 17012019 Goldman Sachs International 4 1,867 000
5% 21,563 € 16,685 17me UBS Londaon 1 17 0.00
54 337,227 € 202,465 1701me ‘Westpac Banking Corp 8 1493 om
GEP Hedged Classes

5§ 20,125 £153%4 1702019 Citibank NA 1 556 0.00
155 108,134 £ 83,593 1702ma ‘Goldman Sadhs International 8 1,592 0.00
15§ 94,857 £73,188 17002019 ‘Westpac Banking Corp n 1,578 0.00
IFY Hedged Classes

¥ 1,756,760,005 US$ 15,644,499 17002019 Citihank NA 2 186,668 060
¥ 1,802,463,178 US$ 16,054,203 17012019 Goldman Sachs International 3 394,004 061
¥ 2025707675 USE 18,057,068 170172019 ‘Westpac Banking Corp 7 434,359 0.67
S TG &S REE 8- 1,567,922 242
PRI | 0.62% (31 December 2017:0,10%)

SRiELE S

El 5 BEHIE W8T US$ e (%)
&0 3-Month Euro Euribor Future June 2031 Sockté Génerale 17,1149 003
Fiil 90-Diary Eurgeollar Future December 2020 SOkt Gindrale 13,412 0.02
8 90-Diary Eurgedollar Future Jure 2021 Socktd Gindrale 14,962 0.02
an ALDYUSD Currency Future Manch 2019 FPMorgan Chase Bank 44,797 007
7 Bark Accept Future December 2019 SocE Gendrale 1574 0.00
(4] Canadian Dallar Currency Future March 2019 IPhiorgan Chase Bank 4,880 0o
(2 Eura Stooo: 50 Future March 201 IPMorgan Chase Bank 126 0.00
£l Eura-BOEL Future March 2019 Saciété Géndrale 8,974 00z
] Eurg-BTP Future March 2019 Sockté Géndrale 30,248 005
6 Eura-Bund Future March 3019 Sockété Générale 14,500 005
4 Eurg-Busd 30-Year Bond Future March 2019 Sockté Gindrale 16,461 0.03
{1 Mew Tealand Dollar Currency Future March 2019 WPMorgan Chase Bank 1,860 0.00
(8 SEP 500 Emini Future March 2019 MPMorgan Chase Bank 20,040 003
(5) 54 Rand Currency (CME) Future March 2019 FPMongan Chase Bank 63 000
] United Kingdom Long Gilt Future Mardh 2019 SOCHE Gkl 9,781 00z
7 1S 10-Yaar Mate [CBT) Future March 2019 Société Géndrale 71,547 o
14 Canadian 10 Year Band Future March 2019 Socits Géndrale 77,940 0
1 15 5-Year Note (CBT) Future March 2019 Sockté Générale 46,172 007
] 15 Long Bond {CET) Future March 2019 Société Générale 12,797 005
1 USDNOK Currency Future March 2019 IPMorgan Chase Bank 1,428 000
oS i RS IvEREE 0 398,681 062
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|
EHM FrIs g ETs i..IE% E:!HG)
1,760 Ablsell A8 IPMargan Chase Bank 10,396 0.02
] Amazan.com knc IPMargan Chase Bank 147,193 023
1,750 Amer Sparts Oy IPMaorgan Chase Bank 76,760 012
2,584 Armundi 54 Margan Stanley 136,352 0
1110 Aan Plc IPMargan Chase Bank 161,350 025
b ] dsos Me Margan Stanley 841 0.00
1,650 Aspen Phammacare Holding Gokdmean Sachs Insemnational 15,464 002
B.063 Associated Banc-Corp IPMaorgan Chase Bank 159,567 025
3,041 Bardays Pic Margan Stanley 7,555 om
1,850 Biinkbanc Ny IPMorgan Chase Bank 13,575 002
1,642 BNF Paribas SA Miargan Stanley 8,112 013
175 Broadcom Lid IPMorgan Chase Bank 93,355 015
14,027 BTG Fic IPMorgan Chase Bank 143,173 023
1408 Buzzi Linicem 5, - RSP IPMorgan Chase Bank 15,403 002
750 Ceva Logistics AG IPMorgan Chase Bank 22,710 004
4,560 Clsa Systems Inc IPMorgan Chase Bank 215,783 033
3,765 Citigrou Inc IPMorgan Chase Bank 156,006 030
13,844 Colt Corp IPMorgan Chase Bank 192,385 030
5910 C5X Conp IPMaorgan Chase Bank 180, 798 028
4,140 Danong Margan Stanley 291,105 045
4,640 Deson Enargy Corp IPMorgan Chase Bank 109,094 0.17
11,153 DKC Technology Co IPMorgan Chase Bank 563,005 092
8,540 EDP- Enagias De Portugal 54 IPMargan Chase Bank 30,114 0.05
7,052 Equitrans Madstream Corp IPMargan Chase Bank 141,181 022
628 Eurafires Sclentific Margan Stanley 734,035 036
3,785 Evergy Inc IPorgan Chase Bark 15,104 0.24
10,246 Faroe Petrobeum Pl IPMaorgan Chase Bank 19,182 003
11,900 First Data Corp Class A IPMorgan Chase Bank 0,229 [E]]
3,350 Gematin N IPMaorgan Chase Bank 194,005 030
4810 General Matars Co IPMaigan Chase Bank 160,895 025
1841 Haldus: AB IPMigan Chase Bank 14,328 002
7.100 Health Insuranca Innavatio IPMorgan Chase Bank 189,782 029
4,330 Hypermarcas SA Margan Stanley 33,740 0.05
1643 Ilisd 54 Miargan Stanley 730,361 036
355 Innogy SE IPMorgan Chase Bank 16,529 003
550 innogy 5 - Tend IPMorgan Chase Bank 13,330 0.04
7,250 Jardine Lgyd Thompson Group Plc IPMorgan Chase Bank 174,700 027
50 Kabed Devtschland Holding 4G IPMorgan Chase Bank 6,007 0
3L11E LafargeHodcim Lid Miargan Stanley 128,098 0.20
995 Lennar Corp - Class B IPMorgan Chase Bank 1,173 005
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e
B 2HEY B S EFA fMEil.‘ls-: Mm)
2,050 Microsoft Con JPMorgan Chase Bank 08,213 0.3z
5,511 Migros Ticaret 45 Margan Stanley 15,435 0.0z
1,565 Motoroka Solutions Inc IPMorgan Chase Bank 180,038 0.8
8,537 Wy Group Ltd IPMorgan Chase Bank 20,194 003
338 Naver Carp Margan Stanley 36,956 0,06
3,461 Hestle 54 Margan Stanley 80,166 043
5,820 Hiiksen Holdings Ny IPMorgan Chase Bank 135,781 0.1
1,732 Opera Softwars A5A IPMorgan Chase Bank 2,648 0.00
5,386 Pats At Home Group Plc Margan Stanley 7,043 001
0,635 Premier Foods Pic IPMorgan Chase Bank 2673 001
1,176 Publicis Groupe Margan Stanley 61,325 010
6,350 Ryanair Holdings Plc Margan Stanley 78,034 012
1,160 Shire Plc IPMorgan Chase Bank 67,518 010
1,530 Spire Healthcare Group Pic IPMorgan Chase Bank 3,500 001
1,606 Sports Direet International Mioigan Stanley 4,864 0o
1,525 Taka - T ivteractive softaane IPMgrgan Chase Bank 156,384 0.24
435 Tiffany & Ca IPMsrgan Chase Bank 35,02 0.05
1,284 United Technalogies Corp IPMorgan Chase Bank 136,720 0.1
4,467 Wells Farge & Co IPMorgan Chase Bank 105,830 032
4,865 Williams Cos Ing IPMgrgan Chase Bank 107,273 0.7
1,740 WR Grame & Co JPMgrgan Chase Bank 112,943 0.7
PR TRERE o RS RS o 6,731,576 10.40
AIE R

Uss  EE# (%)
M B 43,671,879 67.49
R
SR TR | (0.58%) (31 December 2017: (0.64%))
=um i 2EME s mow U iow (0
ALD 320,000 LUss 21,413 20037019 Socéte Géndrale 1 (265) (0000
ALD 320,000 ¥ 75,790,507 20MIFNT  Sockns Gendrae 14 (10,951) (0.07)
BAIL 680,000 5% 175,416 20032019 Socetd Géndrale [ (3B4) (.00
CAD 200,000 LIS% 148,403 2037019 Sociéts Géndrale 10 {1,707 {i0.00)
CHF 86,717 LIs§ 88,252 18/01/2019  Brown Brathers Hamiman 1 (158) {i0.00)
CHF 180,000 LI5% 184,387 003019 Sociéts Géndrale 6 474) {i0.00)
CLP 3,770,000 115§ 5,572 20MIFNT  Soct Ginbrae 1 (135) (.00}
€ 200,000 1154 229,836 1B/01/2019  Brown Brothers Harriman 1 (308) (.00
£ 650,000 LIS§ 749,303 203019 Société Générale 13 (1,445) {1000}
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AN (FE)

B RIEF110.58%) (31 December 2017: (0.64%)) (B &)

20m scim 2WRn  wgimTs mem U ioe 0
€ 10,000 TRY 64,842 032019 Société Générale 1 1198 10.00)
€ 178,260 PLM 770,000 200312019 Sockied Générale & {235) 0.0
£ 23,368 US4 29,905 180152019 Broswn Brothers Haamiman 1 {121} 0.0
£ 50,000 5§ 64,048 2000372019 Sociébs Ganérale 1 (130 (0.0
HEKD 1,170,000 155§ 149,573 18012019 Brawn Brothers Harriman 1 (58] {000
HUF 6,240,000 LS 22,360 200302019 Socléeé Générale 1 {7 {0.00)
ERW 89,710,000 LS§ 80,966 2032019 Sockété Générale 1 (269) {0000
MMM 2,680,000 Lrsg 135,311 2032019 Sockébé Générale 3 (3300 {0000)
MOK 470,000 g 54,777 2032019 Sociens Géndrale & (316) {0.00)
MZD 590,000 53 405,757 20032019 Sociene Géndrale & {9,603) {0.02)
PLN 610,000 LIS$ 163,301 PA032019  Sociéts Générale ] (635) {0.00)
PLN 700,000 € 162,481 02019 Sociéts Générale 13 (276} {0.00)
THE 3,610,000 I 111,192 232019 Socké Géndrale 2 133 {0.om
TRY 19,754 5% 3,692 18012019 Brown Brothers Hasmiman 1 (11 {0.00
TRY 60,000 ZAR 158,140 20032019 Sockéné Générale 2 3 {00
THY 317,456 € 50,000 PUAZ019  Seciété Génerale 3 2271 {000
THY 370,000 \s$ 67,246 2019 Seciét Génerale 4 (461) {000
L1S$ 0,682 ¥ 1,061,690 2303/2019  Brown Brothers Harmiman 1 (64) {0,009
LSS 1,106,373 £E71.B1 1801/2019  Erown Brothers Hamiman 1 (4,824) (0ot
LSS 2,170,122 €1,001,314 1801/2019  Erawn Brothers Hamiman 1 16,191} {001
US% 65,270 CHF 64,520 180172019 Brown Brothers Hasmiman 1 1274} {0.00)
USE 7,189 TRY 39,500 180172019 Brown Brothers Hasmiman 1 () 0.0
Ls§ 1,522 SEE 13,611 180172019 Brown Brothers Harriman 1 (s {0.0a)
Lrs§ 8,993 SEE 81,000 140372019 IPMaorgan Chase Bank 1 {195) {0.oa)
LIS 142,042 € 130,000 140312019 IPMorgan Chase Bank 1 {1,448) {0.00)
LSS 26,534 £ 21,000 140312019 IPMorgan Chase Bank 1 (304) 10,009
LSE 380,447 ILS 1,450,000 2032019 Socked Générale [ (B8E) 10.00)
LIS 257,755 KR 290, 140,000 2000302019 Sociéné Générale 8 (3231 {no1)
L% 320,672 HUF 90,300,000 2032019 Sockibd Générale k! {2B04) {no1)
15§ 501,002 SEE. 5,310,000 200032019 Société Générale 9 (11,621) {00z
LS 147,907 AUD 210,000 20032019 Societs Générale 4 128 {0.00)
56 112,811 THE 3,680,000 V032019 Sociéts Générale ] (443} (0.0
5% 19,323 TRY 110,000 200302019 Socléeé Générale 1 530 10,00
USE 26,808 NEZD 40,000 20032019 Socléeé Générale 2 (30 10.00)
LIs§ 337,803 MXN 7.910,000 202019 Secidts Ganrale 2 {5,110) (oo
LIS 100,063 PHP 5,340,000 2000302019 Seciené Ghnérale 3 {1,198} {000
Lsg 77,844 INR 5,640,000 V032019 Sockéts Générale [ {2571) 10.00)
5% 61,566 ZAR 900,000 032019 Société Générale ] (428) {0.00)
LE$ 2,087,150 € 1,820,000 POM032019  Société Générale 17 (6,850 (o)
LSS 1,221,843 ¥ 137,490,000 200312019 Sochiné Générale 13 (39,097) {0.06)
LIS% 85,387 MOE 740,000 200312019 Sochiné Générale 8 (361) {0,000
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A s
A TS [(0.58%) (31 December 2017; (0.64%)) it ¥)

R W

28 i SMWE _WEIETH Lo Uss It (%)
LSS 649,401 CHF 640,000 00309 Sodé Générale 15 (4,509} {001}
LI5§ 571016 PLN 2,150,000 W0WINT S Genérale 7 [2315) {0.00)
Us5 1,247,191 £ 930,000 0N Socdin Genérale 12 (5,591} {n.o1)
US§ 1,511,408 SGD 2,070,000 WOWING  Sodées Générale 15 19,961} {00z
Us$ 281,819 ERL 1,110,000 M0WTT  Sodéts Générale 9 [2.917) {oon
ZAR 280,000 LS4 19,567 0039 Socdété Générale 4 (280} 10,00
ALD Hedged Classes
AUD 6,831,092 15§ 4,824,439 170002019 Citibank WA 1 113,885 {002
AUG T 15151 53 5,028,105 17015009 Goldman Sachs Internatignal 3 117,512 {0.03)
AUD 7514233 %4 5,311,513 17017019 Westpac Banking Corp 6 119,589} {0.03)
Us§ 57,055 ANID B1,255 170002019 Westpac Ranking Corp 1 {166} {0.00)
CHF Hidied Classes
CHF 1,756 1sg 1,789 1710072019 Westpac Banking Cop 1 5 {0.00)
Us§ 173,602 CHF 171,036 17000218 Citibank MA 1 (131} {0.00)
1I5§ 217,406 CHF 214,356 170002018 Goldman Sachs Intemational 8 (330} {0.00)
LI5§ 1,000 CHF 1,006 170002019 UBS London 1 4 {0.00)
US§ 183,403 CHF 180,688 17000218 Westpac Banking Corp 4 (135) {0.00)
ELIR Hadned Classes
£1,324,154 115§ 1,527,652 170002019 Citibank K& 1 (12,114 {0.02)
£1,353,780 LI5g 1,561,354 170002018 Goldman Sachs Intemational 2 (11,008} {0.02)
€ 1,462,024 LI%4 1,686,104 10029 Westpac Banking Corp 1 012,768) {0.02)
s 161,272 €141,522 170002018 Goldman Sachs Intemational 5 (704) 10.00)
15§ 257,430 € 225,807 170002019 Westpac Banking Corp 1 [1,013) {0.00)
GBP Hedged Classes
£277,422 1J5§ 363,631 170002019 Citibank KA 1 (10,052) {oon
£ 269,047 1J5§ 378,845 170002019 Goldman Sachs Intermational 3 110,449} {00z
£ 300,125 15§ 393,053 170002019 Westpac Banking Corp 9 (10,540 {0.02)
Us§ 21,155 £ 16,743 170002019 Goldman Sachs Intemational 3 (184) {0.00)
LIS 67,108 £ 53,066 170002019 Westpac Banking Corp 3 {526) {0.00)
¥ Hedged Classes
Us§ 2,513,221 ¥ 282,374,531 170002018 Geldman Sachs Intemational & 163,564) {010
US§ 2,366,386 ¥ 263,625,743 1710172019 Westpac Banking Carp 1 139,209 {0.06)
AETHIE A 0 (373,617) (0.58)
FE¥EE| (0.20%) (31 December 2017: {0.21%))

LT 05 14T T Te o
a5 9-Ciay Eritish Paund Stering Future December 2020 Sehené Génerak 1637) {00
{3 Eaitish Pound Currency Future March 2019 IPMargan Chase Bank 12.644) {0.00)
{20 Euwro FX Currancy Future Manch 2019 IPMaorgan Chase Bank (87,5749 {04
{31 Ewrc-BTP Futura March 2019 IPMoigan Chass Bank (16,713 {003y

53/109



EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
Ooooooooooooooooonoao

s (HE)

FEMIHEE | (0.20%) (31 December 2017: (0.21%)) (BE &)

L e WEWTFS m& mﬂ (%)
(2 Hang Seng China Enterprises Indes Fubure lanisary 2019 otk Ginerake (268) {000
(3] Japan Govemment 10-Year Bond (O5E) Future March 2019 Socéte Generake {15,586) 10.02)
in Japanese Yen Currency Futurs March 2019 IPkAargan Chass Bank (3,256) 10,00
(2 Mexican Peso Cumency Future March 2019 IPksargan Chase Bank (1,639} 10,00
(W] 15 10-Year Mose (CBT) Futurs March 2019 IPAargan Chass Bank (3,914 {0.o1)
{1 Canadian 10-Year Bond Future March 2019 IPkargan Chase Bank (315 100
SenE S S S At (132,547) {0.20)
A T 9 ENE ] (0.00%) (31 December 2017: (0.01%))

FLIFL WIEAR SR
£ HEFI{PhEE B Uss Uss  H# (%)
a—jb - AT g

] 180419 Endecyse Inc, Strike Price 24 304 40y 10,003
5 150319 Fatific Bioscience, Strike Price 9 110 150 {0.00)
FEA 7 i 3 SRS IR A - {90) (0.00)
VAL a NS ORI o — H— 3 PMorgan Chase Bank.
AR IA] (17.99%) (31 December 2017: (16.54%))

DIEHE R
it 28 ks WAIETF A US$ Mo (%)
{1,050) Abbie Ing IPMecegan Chase Banik (96,799) {0.15)
(2,550) ABM industrias Inc JPMoegan Chase Bank (81,681} {013
(1,445) Acuity Brands Inc IFMcegan Chase Banik {166,103} {0.26)
(2,600 Adtalem Global Education Inc IPMorgan Chase Bank {123,032) {0.19)
(1,810 Mibaba Growp Halding SP ADR JPMorgan Chase Bank {248,097 {0.38)
{1,500 Mllegiant Travel Co IPMorgan Chase Bank {150,330 {0.23)
(745) Mliance Data Systerns Corp IPMosgan Chase Bank {111,800 {0an
{1,439 Altria Group e IPMeeizan Chase Bank (1.072) .11y
(242 Ayralonbay Communities Inc JPMeegan Chase Bank {146,5500 {0.23)
{7,800) Badger Daylighting Led IPMeean Chase Barik {184,178} {0.z8)
(33,090} Banco Bilkso Vizcaya Argentaria Colombila 54 IPcegan Chase Bank {175,346) 027
(103,450 Barclays Pk - GEP IPMeean Chase Banik {198,316) {0.31)
{3.267) BEAT Cop IPncegan Chase Bank {141,526) 0.22)
{2,575 Bloam Energdy Corp IPMcenan Chase Banik (25,699) {004y
3,19 Bunz Pk Muoegan Stanley {112,087} 017
(459 Buzz Unicem Spa IPMergan Chase Bank (7.684) {0.my
{1,060 Canadian Imperial Bank of Commerce IPMcegan Chase Bank (78,914} 012
{1,325) Canadian Imperial Bank of Commerce - CAD IPtcegan Chase Bank (%4,643) {0.15)
{1,000) Canadian Tire Corp IPMcegan Chase Bank {104,5100 {0.18)
{1,786 Cardinal Health Ing IPorgan Chase Bank {79,656) R i
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el kE)
FEHETRETING [(17.99%) (31 December 2017 (16.54%)) (BT ¥)

ERTIC T . T
R k] WS HHFH US$  He# (%)
(830 Cheeseake Factory Inc IPMAorgan Chase Bank 136,983) (.06}
(2,860) Colruyt 54 Muaigan Stanley (203,458) {0.31)
(2,940) Core- Mark Halding Co g IPMorgan Chase Bank |68,355) .11}
(5,758) Deutsche Telekom AG Margan Stanley {07,566 (0.15)
(564) Dallar Genesal Corp IPhargan Chase Bank {60,957) fi0.0g)
(31000 Dollarama Inc IPhborgan Chase Bank {73,698) .11}
(3.211) EDF Margan Stanley {50,655 (0.08)
(2,135) Elliz Mae inc IPhborgan Chase Bank {124,142) {0.21)
(4,881) Eni SpiA Margan Stanley {76,710) .12
(1,565) Estes Lauder Companies - Class A IPhargan Chase Bank (203,608) 0.3
(5100 Exchange Income Comp IPhbongan Chase Bank (155,391) .24)
(490 F5 Networks Inc IPsAgngan Chase Bank {79,395) R
(7,545) Fiat Chrysler Automobilles NV IPhargan Chase Bank (108,101) [0.17)
{5.946) Flowers Foads Inc IPMargan Chase Bank (109,823) (0.17)
r2n Fulton Financlal Comp IPhAgrgan Chase Bank (110,326) oan
i#51) Ginesee & Wyoming Inc IPstargan Chase Bank 163,731 .10}
(6,570 Gerworth M Canada bng IPhAgrgan Chase Bank (193,377 (0300
(515 Givaudan SA Margan Stanley (117,748) (i0.18)
(2,927 GlaxcEmithiline Ple Margan Stanley 155, 404) {i0.00)
(2057 Grifls 54 IPsorgan Chase Bank 153,848) (008}
(1,118 Halfmoon Parent Inc Goldman Sachs International (212,331) 0.33)
(2086 Hennes & Mauritz AR Goldman Sachs Intermational 129,651 (005}
(1,040 Harshey Co IPMBorgan Chase Bank (111,467 {0.17)
(12,4600 Hame Capital Group Inc IPMdorgan Chase Bank (131,369) {i0.200
(2421 Harmed Foods Conp IPhsorgan Chase Bank (103,328) (0.16)
(745) linols Tool Works Inc IPhdorgan Chase Bank 184, 384) [0.15)
(1,580 Kar Auction Senvices Inc IP\dorgan Chase Bank 175,398) (0.12)
(7300 KLA Tencor Conp IPMdorgan Chase Bank 167,118 {100
(1,235) Kohl's Cosp IPMtorgan Chase Bank iB1,930) (0.13)
5,954) Kominklijke Ahald Ny Margan Stanley [175,611) (0.27)
(2,736) Lagarders SCA Margan Stanley {68,871) (.11}
(953) Landstar System Inc IPMorgan Chase Bank 191,174) {1014}
(4,700 Laurentian Bank of Canada IPMAorgan Chase Bank (131,007 {i0.200
(901) Lear Corp IPMorgan Chase Bank (110,697) {0.17)
(784) Lennar Corp - Class A IPhargan Chase Bank 130,694) (0.05)
(775) Livahia Plc IPhdorgan Chase Bank {70,889) (.11}
(268,100) Llowds Banking Group Plc IPMargan Chase Bank (172,043) (.27
(901) LyansdellBasell Industries Ny IPMorgan Chase Bank (74927 (2.12)
(B, 663) Marks & Spencer Group Pic Margan Stanley (272,845) (0.42)
(587) Mierci: & Co Inc Margan Stanley {44,853) (0.07)
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Rl B
EBTRHTING | (17.99%) (31 December 2017: (16.54%)) (HE¥)

ATFHEHE PR
HEE e WEHFEH Uss e (%)
(1,545 Mercury Systems In IPMargan Chase Bank (73,063) f.11)
(1,358) Merit Medical System Inc IPMargan Chase Bank (75.623) 2.12)
(3,640 Mational Bark of Canada IPMargan Chase Bank {143,379) 0.23)
(525) Mest Pl Goldman Sachs International (26,685) 10.04)
(4,800) Muance Communicatiors IPdorgan Chase Bank (E4,695) {0.10)
4417 CImAiCam Group ing IPMargan Chase Bank {323,501) {2500
(2,565) Oracle Corp IPMargan Chase Bank (1158100 {2.18)
(12,982} (range 54 Muorgan Stanley {210,065) .33
(2,526) PACCAR Inc IPvdargan Chase Bank {144,336) 024
(1,461) Pemed Ricard 54 Morgan Stanley {239,331) 10.37)
(1,006 Plizar Inc Morgan Stanley 43912 .07
(2,289 Philips Lighting My IPMargan Chase Bank (53,563) {.08)
(11,120 Realogy Holdings Carp IPMargan Chase Bank {163,242) 10.25)
(971) Rebert Half International Inc IPargan Chase Bank (53,541) 10.09)
(837 Riche Holding AG IPMargan Chase Bank {206,660) 2.32)
(139 Riche Holding AG Morgan Stanley (34320 {2.05)
(510 Rockwell Automation Inc IPMargan Chase Bank (76,745) 2.12)
EALH] Fiss Stores Inc IPargan Chase Bank {75,712) LR
(2,790 Fieyal Bamk of Canada IPargan Chase Bank {190,875) 110,30
(77600} Royal Bank of Scotland Goldman Sachs International {214,168 2.33)
{1,113) Royal Bank of Scotland JPMorgan Chase Bank (51,053) {10.0€)
(2,730 Siemens Gamesa Renewabie IFMargan Chase Bank (33,205) (0.05)
(3,735) Skechers US4 Inc - Chass A IPvargan Chase Bank (B5,454) 0.13)
{1,285 Sleep Mumber Corp JPMiorgan Chase Bank (40,773) 10.06)
(2,650) SociEts Générale SA IPMargan Chase Bank (B4,275) 0.13)
(2,760) Sathaby's IPMiongan Chase Bank {109,682) 0am
{2,665) Sterkoycle Inc JPMorgan Chase Bank {97,779) 10.15)
(9,685 Swebska Hardelshanken A8 54 Goldman Sachs International {107,382) 1017
(5,262) Takeda Phamaceutical Co JPMiorgan Chase Bank {177,604) 1027
(270} Tesla Matars Inc IPMangan Chase Bank {B9,356) (0.14)
(3100 Texas Roadhouss Inc IPMangan Chase Bank (54,327) (0.08)
4,285) Trupanion inc IPMargan Chase Bank 111073, 006) 0.7
(1,875 LUME Finandal Corp JPMorgan Chase Bank {114,319) {3.18)
2,490 Under Armour Inc Class IPtongan Chase Bank (40,263) {12.06)
(12,340} Unicredit Spa IPMangan Chase Bank {139,569) .22
(2.541) Unilever Ny Cerificates Margan Stanley 1137.743) 0.21)
(7,375 Vahvoling Inc IPMargan Chase Bank {142, 706) 024
(555) Viestas Wind Systems A% IPMargan Chase Bank {41,438) 10.06)
(2,066 VF Camp IPMangan Chase Bank {147,388) 0.23)
(100) Vhdware Inc - Class A IPMangan Chase Bank {13,713) .02
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el B2
PRI (17.99%) (31 December 2017: (16.54%)) i #)
SiEfEE R
A B 5 HFES Uss  H# (%)
(4,270 Vioho AB IPMosgan Chase Bank (55,844) {ouoa)
{1,390) Walgreens Boots Alliance Ir IFMoegan Chase Bank 194,975) {0.15)
{1,000 Walt Disney Co IPMicegan Chase Bank {1099, 650) {057
(8,680) Westem Union Co IFMorgan Chase Bank (148,087} 10,23}
(1,430 WR Berkley Corp IPMurgan Chase Bank (1075, E01) {016}
[5,005) Tllows Group Inc IPMcrnan Chase Bank [160,900) {0.25)
RS | R & PRAEA Bt - [11,642,041) {17.99)
b=l = U =2 27 TG (0.64%) (31 December 2017: (1.99%))
FHE SRR
EETEA BIMEH  mERL— SR Rl (D & USs  EE# (%)
LISD B0 050410 1.750 TPH AMLF Hedge 36,701 {411,429 {064}
b=« U S — 2 20w TS RS I 8- 36,70 (411,429) (0.64)
P p—F AN —e s AT R EIORRE I F 2 i Morgan Stanley,
Ve B — s R T B | Lo — 21, % HFEDEF,
STFEE S
Uss  L# (%)
SEaM 0 (12.560.624) (19.47)
T 31,111,255 48,08
F e 33,593,581 51.92
TR W T DA 64,704,836 100,00
B
El Sk E ) Uss H# (%)
¢ SROERERSIF -~ EIREIES S DR T B e TR B S 3,605,438 un
U ER THAR TR LT ST e S e T B R AL 11,002,085 1389
T Forih R T R A i ST R 50,374 0.06
p EEIrF 315,773 0.40
@ oA R ] 0.00
+ M#HFETERIIAh TS ERT VAT RS 266,044 034
o [ERAF AT 4 R 14,178,483) (5.21)
filAES: At 31,111,255 39.29
2018 12 31
2014 2011

Undertakings for Collective Investment in Transferable Securities 2013
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48(1) 2015 2015 . . No.
420 UCITS
Financial Reporting Standard FRS 102
Financial Reporting Council FRC
2014 FRS 102

FRS 102
)

9 IFRS9 FRS 102

2014 7
IFRS9 IAS 39
2018 1 1 1IAS 39

IFRS9

)

)
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2018 12 31

Interactive Data Pricing and Reference Data Inc.
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Announced TBA

TBA
TBA

TBA

TBA

TBA
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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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2019

119,364,671

71,828

119,292,843

115,984,711

1.0285

37,282,671

12,999

37,269,672

37,310,627

0.9989
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2019 8 30
20
60,000,000
33,870,060
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= ERELE-F-L IJEAL-PHIALR- I7 FRF -5y —
-BRAZNCEOBRAGHORE -TIOEFRA, TRRRIRE
« IP2 FOR BBt EIORE L Tk
£
£ 1 & Gl
_ WRIEYE-F - X YRR
: BB, IrvEaoR-tIa
iiﬁug;! R 7> FORARHOETHE
ARSI

-BaaAgE=4

s ETRRORE
-BENRE 2 oURIEZSIY
b Mo—7 4> 185488 )
BRI OB TR

SERHMRR, EEAMELULAF31 20

2019 8 30
764 8,176,418
115 635,603
1 28,308
188 532,167
1,068 9,372,497
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38
59
19 52
30 31 31
193
30 31 31 31
20,873,870 13,755,961
20,010 20,011
402,249 476,456
39,030 64,856
6,332,203 6,963,077
1,725,215 1,129,548
316,407 285,668
50,321 44,150
10,891 31,771
29,770,200 22,771,504
185,371 173,517
300,694 751,471
486,065 924,988
409,765 479,867
5,755 183,528
56 44
- 60
415,576 663,501
10,616,594 10,829,628
10,412,523 10,252,067
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658,505 2,004,451
69,423 97,107
7,819 7,819
1,394,447 1,426,381
23,159,314 24,617,457
24,060,956 26,205,946
53,831,157 48,977,450
(

30 31 31 31
84 4,534
92,326 1,480,229
649 1,122
137,522 137,522
2,783,763 3,246,133
236,739 768,373
3,433,641 3,535,589
547,706 84,966
1,785,341 670,761
1,507,256 1,302,052
1,408 18,110
10,526,438 11,249,395
3,319,830 3,418,601
99,721 5,074
3,363 5,074
3,422,915 3,428,751
13,949,354 14,678,146
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
26,561,078 21,255,054
28,382,283 23,076,258
39,011,267 33,705,242
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870,535 594,061
870,535 594,061
39,881,802 34,299,304
53,831,157 48,977,450
(
29 30
30 31 31 31
36,538,981 39,156,499
8,362,118 6,277,217
1,440,233 1,332,888
5,000 -
128,324 182,502
55,820 49,507
46,530,479 46,998,614
16,961,384 18,499,433
353,971 361,696
1,140 125
1,654,233 1,752,905
5,972,473 6,050,441
40,066 46,551
339,048 338,465
- 24,700
45,465 23,756
2,582,734 2,872,416
34,333 49,118
136,669 148,307
28,121,520 30,167,918
196,529 190,951
6,190,716 6,308,066
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