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63,346,562
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(¢} ) (12,213 ) (13,706 )
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?
Schroder GAIA Two Sigma 41,595.13 6,321,627.85
Diversified Class C
SISF US Dollar Liquidity Class 0.61 80.61
I
41,595.74 6,321,708.46
(991,496,754)

991,496,754
(991,496,754)
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See ( ) Aladdin
( . )
Schroder Investment Risk Framework[SIRF]
2024 11
57 427,222 ,865,688
38 59
2 19 52
52
38 38 57
19 52
. 193 2 1 33 2023 1 1 2023 12
31 34
2024 1 1 2024 6 30
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32 33
(2022 12 31 ) (2023 12 31 )
925,570 1,138,009
86,424 72,651
804,000 1,004,000
688,575 474,921
676,145 694,454
875,797 943,202
131,282 -
*2 96,497 -
4,284,294 4,327,240
( *1 14,340 44,375
( *1 38,171 43,489
52,512 87,864
3,699 3,699
533 333
4,232 4,032
1,746 2,375
272,147 260,418
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1,205,082 1,069,880
1,261,827 1,161,778
5,546,122 5,489,018

(
32 33

(2022 12 31 ) (2023 12 31 )
54,004 73,764
229,563 250,277
1,593,141 1,460,488
76,799 67,972
- 38,034
- 31,321
1,953,508 1,921,859
455,806 373,927
995,328 845,267
16,136 21,046
58,335 74,928
1,525,607 1,315,169
3,479,116 3,237,029
490,000 490,000
500,000 500,000
500,000 500,000
1,077,100 1,261,918
1,077,100 1,261,918
2,067,100 2,251,918
94 70
94 70
2,067,006 2,251,989
5,546,122 5,489,018

(
32 33

2022 1 1 2023 1 1

2022 12 31 2023 12 31
2,957,478 3,064,465
2,954,387 3,521,870
2,171,337 2,137,260

8,083,203 8,723,596
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2022 1 1

2022 12 31

940,003 968,159
156,082 114,349
218,428 246,704
1,418,023 1,344,567
1,552 2,080
268,339 295,412
21,922 31,603
4,430 4,155
3,672 5,742
12,169 8,786
3,044,624 3,021,560
194,645 169,292
1,611,397 1,611,371
613,196 485,200
5,075 19,031
21,978 49,984
43,868 37,059
272,247 267,360
166,516 182,956
5,509 4,909
188,241 210,701
21,400 16,422
1,752,430 2,196,386
4,896,510 5,250,676
142,068 451,359
924 501

6 73

96 66

14,650 -
1,929 3,491
17,607 4,132

- 98,181

- 98,181

159,675 357,310
28,150 28,750

- 1,278

28,150 30,028
131,525 327,281
2,665 18,361
86,211 124,102
88,876 142,463
42,649 184,818
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33 2023 1 1 2023 12 31
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15
32 33
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*1. 171,363 173,078
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1
32 32 32 32
9,800 9,800
9,800 9,800
2
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2022 )
2021 2022
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33 2023 1 1 2023 12 31
1
33 33 33 33
9,800 9,800
9,800 9,800

51/76



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Ooooooooooooooooooad

2
3
4
@
@
( )
1
32 33
2022 1 1 2023 1 1
2022 12 31 2023 12 31
@ @
(2 2
G G
2

32 2022 12 31

52/76



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
ooooodoooddoooooodd

1,746 1,746
272,147 271,633 513
455,806 454,316 1,489
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2,375 2,375
260,418 260,168 249
373,927 373,296 630
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1 1
925,570
804,000
688,575
676,145
875,797
3,970,087
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1 1
1,138,009
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373,927
32 2022 12 31
1,746 1,840 94
1,746 1,840 94
33 2023 12 31
2,187 2,105 82
188 200 12
2,375 2,305 70
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8 7
33 2023 1 1 2023 12 31
8 7
32 2022 12 31
33 2023 12 31
32 33
2022 1 1 2023 1 1
2022 12 31 2023 12 31
1.
) 2.
[ €H)
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995,328 845,267

995,328 845,267

995,328 845,267

995,328 845,267

©) )
166,516 182,956
32 33
2022 1 1 2023 1 1
2022 12 31 2023 12 31
1

609,547 545,999

304,769 258,821

4,940 6,444

17,862 22,943

2,869 6,959

939,990 841,167

939,990 841,167

8,085 33,252

715 828

8,801 34,081

931,188 807,085

2

30.6 30.6
44.8 12.9
7.9 0.0
67.6 43.5
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90%
10%
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100%
322.4 58,037 19,310
100% (
1 137,918
1
(
61.6 - 696,000 804,000
7
924 933
2)
155.0 - 59,251 9,917
3) 8)
511,765 314,107
9
144,879
10)
30,283
10)
942,295 171,693
(
8
935,507
10
20.0 - 47,699 3,504
4) 8)
411,611 199,942
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5
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12%
7
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1
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1
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1
1
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551,791 219,524
9
42,011
10)
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798,573 210,113
8
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10
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4 8)
397,948 105,206
9
300,314 3,464
8
104,414
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50.7 41,544 3,607
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9
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100
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5
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6
88%
12%
7
8
9
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2
1
32 33
2022 1 1 2023 1 1
2022 12 31 2023 12 31
1 210,919 00 1 229,794 83
1 4,351 99 1 18,858 99
1 1
1 1
42,649 184,818
42,649 184,818
9,800 9,800
(
34
2024 6 30
1,347,790
53,029
1,204,000
543,383
743,641
620,078
4,511,923
( *1 41,556
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*1 36,148

77,704

3,699
233

3,932

2,659
260,418
713,729

976,808

1,058,446

5,570,369

34
2024 6 30

42,930

263,124
901,342
49,772
116,190
*2 58,552
217,266
34,611

1,683,791

281,597
855,487
24,238
75,360

1,236,683

2,920,474

490,000

500,000

500,000

1,659,540

1,659,540

2,649,540

354

354

2,649,894

5,570,369
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34
2024 1 1
2024 6 30
1,680,517
1,976,405
1,098,895
4,755,818
*3 4,077,255
678,563
*1 1,295
*2 91,094
588,764
588,764
97,786
93,356
191,142
397,621
2024 1 1 2024 6 30
490,000 500,000 1,261,918 2,251,918 700 2,251,989
397,621 397,621 397,621
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490,000 500,000 1,659,540 2,649,540 354/ 2,649,894
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2016 4 1
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