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BN E ST AKE 40, 666, 725H 1,116, 404H 1, 082, 7381 1, 126, 789H] 1, 339, 240H 1, 184, 660H
H R — SRR ST ANKE 67, 623, 221 125, 232, 3161 234, 058, 1661 15, 208, 4661 39, 775, 1761 15,931, 525
* JEARD KR 1,293, 048, 770F 1, 205, 006, 132F9 1, 160, 689, 827 1,410, 022,639 1, 352, 844,523 1, 307, 029, 4151




Ja—nNILCBA -T2 -HAa—2R

BEEDK]
H20194-11H20H H2019412H20H H20204F 1 H21H H20204-2 H20H H20204-3 A20H H20204-4 H21H
E20194F12H19H  F20204E 1 H20H  £20204-2 A19H F20204FE 3 A19H Z20204F 4 H20H ZE20204E5 A19H
5 H #9644 97 H #5981 #5994 251004 #5101
(A) B2 & % IR #& A 2,960 A 6,217 A 2,566F| A 3,783 A 32401 A 3,400
% H ) B 207 101 198 46 230 168
53 E7N gl Bl A 3,167 | A 6,318 | A 2,764 | A 3,829 | A 3,470 | A 3,568
(B) HiBEE%HcEEE 5,616, 561 59,179,153 | A 13,924 816 | A 246,802,870 50, 391, 663 47,208,399
e H % 5,652, 275 59, 764, 812 1,063,412 370,589 50, 730, 747 47, 286,124
e H #] A 3,74 | A 585,659 | A 14,988,228 | A 247,173,459 | A 339,084 | A 77,725
(C) 1 5t 3 B = A 2798705 | A 2951113 | A 269754 | A 2454508 | A 2,491,721 | A 2,322,598
(D) & # 8 &% € (A+B+0C) 2,814,896 56,221,823 | A 16,624 924 | A 249,261,251 47,896, 696 44,882, 401
(E) THAf@tniasss A1,627,437,395 | A1,583,131,726 | A1,448,232, 467 | A1,463,472,905 | A1,700,032,535 | A1,649, 624, 362
(F) BIEEEEES 336,014, 974 326, 220, 900 308, 251,718 306, 781, 589 303, 322, 952 301,729, 435
(B % % M M4 ZEI(( 434,115318) [ 422,140,507) |(  399,505,904) |(  398,286,259) [(  394,710,415) [(  393,430,372)
(Gg = OB % M Y B[N 98,100,404) (A 95919,607) |(A  91,254,186) (A 91,504,670) [(A  91,387,463) [(A  91,700,937)
(@) Hi (D+E+F)| AT1,288,607,525 | A1,200,689,003 | A1,156 605673 | A1,405 952,567 | A1,348,812,887 | A1, 303,012 52
H) In # & B £ A 4415 | A 4317129 | A 4084154 | A 4070072 | A 4,031,636 | A 4016889
REIEHAERE (G+H) | A1,293048,770 | A1,205,006,132 | A1,160,689,827 | A1,410,022,639 | A1,352,844,523 | A1,307,029,415
BN E Gt £ B K e 336, 014, 974 326, 220, 900 308, 251, 718 306, 781, 589 303, 322, 952 301,729, 435
(B % % M M4 ZEI(( 434,115318) [ 422,140,507) |(  399,505,904) |(  398,286,259) [(  394,710,415) [(  393,430,372)
(G = OB % M Y B[N 98,100,404) (A 95919,607) |(A  91,254,186) (A 91,504,670) [(A  91,387,463) [(A  91,700,937)
B R T - R VA 633, 444, 144 611, 266, 836 574, 051, 195 567, 844, 021 558, 265, 039 552, 042, 580
Moo B2 A A222,507,888 | A2,142,493,868 | A2,042,992,740 | A\2,284,648,249 | A\2,214,432,514 | A2, 160,801,430

*ﬁfﬂﬂ?ﬁ:%?ﬁiaﬁ%ﬁ 2, MIROFHIHEZIZ LD b DEERET,

L EHcITEA

I, WEBHRYHAEL GO CERLTEBY £7,
*iE?JD%%"EZE#EE%& 1, BIMERES: L AR DR EZ

JeARZ FRIZBTHKE LT, ERIZEITRIEE L CRBISNET,

<HyBlA OFH R ERE >
[ERERRIC LD & GHEL L 722 /il AT RERE K OIS 3 il O R REARIZLA T O L B8 Y T,
7S = e #5961 9T #5984 #5994 #5100 #1014
(A) Bd M %5 UY 4% (M #E R %) 0 0 0 01 01 0F
®B) A fli Gt % 76 ® % # 4 0 0 0 0 0 0
(B FIPEpRtE . AR S iR)

(C) I i il i 4 434, 115, 378 422, 140, 507 399, 505, 904 398, 286, 259 394, 710, 415 393, 430, 372
M) > B # f B X & 637, 885, 389 615, 583, 965 578, 135, 349 571,914, 093 562, 296, 675 556, 059, 469
sy Be A BE %8 (A+B+C+D)| 1,072,000, 767 1,037, 724, 472 977, 641, 253 970, 200, 352 957, 007, 090 949, 489, 841
(1 7 1 % v 5 B A fE % |( 2,413.74) |( 2,403.74) |( 2,393.74) |( 2,383.74) |( 2,373.74) |( 2, 363. 74)
I i 57 [ 4 4,441, 245 4,317,129 4,084, 154 4,070, 072 4,031, 636 4,016, 889
(1 57 1 % v I & 5 B 4)|[( 10) |( 10) |( 10) |( 10) |( 10) |( 10)
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Global Convertible Bond Fund AUD Class
Global Convertible Bond Fund BRL Class
Global Convertible Bond Fund INR Class
Global Convertible Bond Fund JPY Class
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TIEFEMEEOME FERFEDIS%UN E LET, MRE2TSE L7283 AlE L THESONIZTERT S
ZEEHEARELET,
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BHEREADI0% LN E LET,

T URT 4 TORAE~ Y VHINCRE L EH A,

iE AR R B | 2011411 H30H
IR 2% @ 4 B | JRAIE LCREHITWES,
HIAFHHE| HVEEA,
BRI 580, 67% (FRED)
EREoM, EFEM I D HFL, A MGREROFEERHI NS EH, BRSO BICET 52
H. EiMEOBERICO NI ERH. 77 2 RORINIIHHDE A, B CoXeRRt, A2 H.
& ® ® B LREBRFEITER, FHEH., AREHEER, MAFMGEROEREICET 2H7H, fAEE
;@ﬁﬂﬁﬁ %F@?éﬂ%%ﬁ777F@%%WE#%ﬁﬁéﬂiﬁo
FROFEBHIMNEICIL, FHESERITME~ORMAEZENTH Y, ZORMITIT TR (B
40, 000K F/L) SFRGE SN THET,
ZRERAE OB & L CTERIL0, 0002k KA 000 £9,
X RO LR RE T IZ R D LENRH Y £,
BREERS#| 7—_A Ty b =R A b+ =)L )LE— (BlueBay Asset Management LLP)




BRERMRET HREFBRAFOEENKR
L7 7 FOBEREEEERR SIS T, AT IR AT
Tz ZRE 3 okt - BRRL b O 2R L TRV £7,

BfExRE

BEDL
AFES (AEMGE) (BUSEAL USD 54, 388, 120)
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Class A — AUD Class
Class B — BRL Class
Class C = INR Class
Class D — JPY Class
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Class A - AUD Class
Class B — BRL Class
Class C — INR Class
Class D — JPY Class

ZEAHF—OH-Y OMEE
Class A — AUD Class
Class B = BRL Class
Class C — INR Class
Class D — JPY Class

TR OGlobal Convertible Bond Fund®

20184E11 1 30 H HifE
(K FILTERTR)

49, 418, 389
2,248

43

620, 696

51,870
197, 994
62, 393

50, 353, 633

330, 726
85, 140
290, 000

168, 617
73,977
60, 206
17,072
10, 209

5,045
4,037
1,698

943

1,047, 670

49, 305, 963

5,312,702
5,309, 168
6,411,576
32,272,517

49, 305, 963

1,078, 642, 825
7, 489, 259, 979
1,371,192, 343
6, 141, 987, 138

Ush 0. 0049
usb 0. 0007
[IN)] 0. 0047
usb 0. 0053
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UsD 1,604, 886
16, 002

1,620, 888

400, 461
72,384
71,879
39, 997
15, 752
15,118
11, 243

6, 459
5, 468

638, 761

982, 127

(14, 007, 641)
(34,197)
(27, 945)
(888, 523)

(14, 958, 306)

10, 426, 117
11, 947
(191, 996)

10, 246, 068

(4,712, 238)

UsD (3,730, 111)

(K FILTHRR)

UsD 982, 127
(14, 958, 306)
10, 246, 068

(3,730, 111)

(16, 539, 296)
(13, 946, 326)

(34, 215, 733)

83, 521, 696

USD 49, 305, 963




HimE%BAMEK (2018411 A30BIRT)
Hm

FiAnE A E A {E
BEIEFIFFEES (90. 4%) (Usp)
F—=ZA U7 (2.0%)
Rt ES (0.4%)
Seven Group Holdings, Ltd.

AUD 300, 000 2.20% due 03/05/25 207, 168
EifttiES 5 207,168
#HEH (1.6%)
Paladin Energy, Ltd.

Ush 875, 000 9.00% due 01/25/23 802, 667
EH F 802, 667
A—X+ZYT & (E4FEM USD 1,110, 560) 1,009, 835
NZTa—4 (0.4%)
it ES (0.4%)
Golar LNG, Ltd.

Ush 170, 000 2.75% due 02/15/22 172, 623
mitES A 172, 623
NTa—#% & (EBR{E USD 178, 498) 172, 623
FE (16.3%)
Rt &S (16.3%)
China Evergrande Group

HKD 9, 000, 000 4.25% due 02/14/23 1,012, 044
China Railway Construction Corp., Ltd.

CNH 8, 000, 000 1.50% due 12/21/21 1, 129, 984
China Yangtze Power International BVI 1, Ltd.

Usb 450, 000 0.00% due 11/09/21 488, 813
CRRC Corp., Ltd.

Ush 1, 250, 000 0.00% due 02/05/21 1, 261, 756
Ctrip. com International, Ltd.

ush 1, 000, 000 1.99% due 07/01/25 967,916
Harvest International Co.

HKD 5,000, 000 0.00% due 11/21/22 599, 131
Huazhu Group, Ltd.

Ush 655, 000 0.38% due 11/01/22 657, 292
Shanghai Port Group BVI Holding Co., Ltd.

Ush 1, 058, 000 0.00% due 08/09/21 1, 089, 606
Strategic International Group, Ltd.

EUR 111,000 0.00% due 07/21/22 145, 977
Vipshop Holdings, Ltd.

Ush 331, 000 1.50% due 03/15/19 325, 207
Zhongsheng Group Holdings, Ltd.

HKD 3, 000, 000 0.00% due 05/23/23 356, 995
EifattiES 5 8,034, 721
mE F (EEE{E USD 8,598, 197) 8,034, 721
TR (2.9%)
i ES (2.9%)
Cie Generale des Etablissements Michelin SCA

Ush 600, 000 0.00% due 01/10/22 560, 550
Genfit

EUR 221,023 3.50% due 10/16/22 227,851



EEE SIS AE{ffE

[l FAFEES (90.4%) (&) (USD)
TR (2.9%) (#EE)
Bt ES (2.9%) (EE)
TOTAL S. A.

USsD 600, 000 0.50% due 12/02/22 631, 446
it ES At 1,419, 847
7T VAR & (BiS[R{E USD 1,531, 815) 1,419, 847
k4 (5.3%)
it ES (5.3%)
Deutsche Wohnen SE

EUR 1, 000, 000 0.60% due 01/05/26 1, 220, 565
LEG Immobilien AG

EUR 300, 000 0.88% due 09/01/25 375, 867
RAG-Stiftung

EUR 900, 000 0.00% due 10/02/24 1, 008, 295
EifttiES 5 2,604, 727
R4 & (ESEME USD 2, 660, 590) 2,604, 727
&% (4.1%)
i ES (4.1%)
Bagan Capital, Ltd.

Ush 687, 000 0.00% due 09/23/21 660, 851
China Overseas Finance Investment Cayman V, Ltd.

Usb 1, 000, 000 0.00% due 01/05/23 1, 058, 754
PB Issuer No 4, Ltd.

Ush 300, 000 3.25% due 07/03/21 301, 087
it ES A 2,020, 692
& & (BUYSEIE USD 2,047, 780) 2,020, 692
144%21)7 (1.6%)
Rt ES (1.6%)
ENI SpA

EUR 200, 000 0.00% due 04/13/22 235,621
Prysmian SpA

EUR 200, 000 0.00% due 01/17/22 209, 693
Snam SpA

EUR 300, 000 0.00% due 03/20/22 339, 400
Bt ES A 784,714
457 & (ESEAHE USD 854, 428) 784,714
BA (14.7%)
EES (14.7%)
AEON Financial Service Co., Ltd.

JPY 20, 000, 000 0.00% due 09/13/19 185, 772
ANA Holdings, Inc.

JPY 90, 000, 000 0.00% due 09/19/24 814, 282
CyberAgent, Inc.

JPY 20, 000, 000 0.00% due 02/19/25 202,410
Ezaki Glico Co., Ltd.

JPY 20, 000, 000 0.00% due 01/30/24 179, 661
Gunma Bank, Ltd.

Ush 300, 000 0.00% due 10/11/19 295, 678




#E@E #HR% A IEAT{E

Bl EFfFEES (90.4%) (KEE) (USD)
BA (14.7%) (#HE)

Bt ES (14.7%) ()

Kansai Paint Co., Ltd.

JPY 100, 000, 000 0.00% due 06/17/22 894, 322
Kyushu Electric Power Co., Inc.

JPY 60, 000, 000 0.00% due 03/31/20 © 555, 481
LINE Corp.

JPY 10, 000, 000 0.00% due 09/20/23 86, 868
Mitsubishi Chemical Holdings Corp.

JPY 100, 000, 000 0.00% due 03/29/24 922, 768
Mitsui OSK Lines, Ltd.

USD 500, 000 0.00% due 04/24/20 469, 000
Relo Group, Inc.

JPY 30, 000, 000 0.00% due 03/22/21 294, 209
SBI Holdings, Inc.

JPY 20, 000, 000 0.00% due 09/13/23 186, 482
Shizuoka Bank, Ltd.

UsD 400,000  1.99% due 01/25/23 - © 393, 420
Sony Corp.

JPY 45, 000, 000 0.00% due 09/30/22 514, 428
Terumo Corp.

JPY 10, 000, 000 0.00% due 12/06/21 153,976
Toray Industries, Inc.

JPY 40, 000, 000 0.00% due 08/31/21 414, 478
Yamaguchi Financial Group, Inc.

Ush 700,000  1.87% due 03/26/20 694, 761
it iES 5 7,257,996
BA & (ER{GR{E USD 7,604, 380) 7,257,996

T304 (1.6%)
EitES (7.6%)
Ichor Coal NV

EUR 3,600, 000 5.00% due 06/07/19 2,241, 855
NXP Semiconductors NV

Ush 758, 000 1.00% due 12/01/19 784, 077
QTAGEN NV

USD 400, 000 0.88% due 03/19/21 517, 600
Wright Medical Group NV

[IN)) 131, 000 2.25% due 11/15/21 184, 180
EifttiES 5 3,727,712
A4 & (BRER{E USD 6,617, 487) 3,721,712

JIyz— (4.9%)
RES (4.9%)

Ship Finance International, Ltd.

UsD 2, 100, 000 5.75% due 10/15/21 2,048,174
Telenor East Holding II AS

UsD 400, 000 0.25% due 09/20/19 390, 288
it ES A 2,438, 462

JIvoz— F (ESE(E USD 2,481, 273) 2,438, 462




EEE SIS AIEfffE

[l FIfFEES: (90.4%) (&) (USD)
T4JEY (1.6%)
it ES (1.6%)
AYC Finance, Ltd.

UsD 750, 000 0.50% due 05/02/19 774,183
Bt ES At 774,183
T4 EY & (EFRIE USD 825, 937) 774,183
SUAR—IL (3.2%)
it ES (3.2%)
Capitaland, Ltd.

SGD 1, 500, 000 1.85% due 06/19/20 1,075, 772
Suntec Real Estate Investment Trust

SGD 750, 000 1.75% due 11/30/24 525, 052
Bt ES A 1, 600, 824
SUAR—IL E (EBRfE USD 1,734, 837) 1, 600, 824
M7 75 (0.3%)
it ES (0.3%)
Sibanye Gold, Ltd.

Ush 200, 000 1.88% due 09/26/23 149, 240
it iES 5 149, 240
M7 7YH & (EiGR{E USD 192, 212) 149, 240
BE (1.4%)
RS (1.4%)
LG Chem, Ltd.

EUR 600, 000 0.00% due 04/16/21 681, 527
it iES 5 681, 527
BE & (BYSEfE USD 716, 936) 681, 527
ARA 2 (0.5%)
Rt ES (0.5%)
Cellnex Telecom S.A.

EUR 200, 000 1.50% due 01/16/26 237,609
EifttiES 5 2317, 609
ARA v Ft (ESEE USD 241, 234) 2317, 609
&L (0.4%)
Rt ES (0.4%)
United Microelectronics Corp.

Ush 200, 000 0.00% due 05/18/20 195, 123
EttiES & 195,123
AL & (BYSEME USD 228, 000) 195,123
75 JEREER (5.0%)
it ES (5.0%)
Aabar Investments PJSC

EUR 2,000, 000 0.50% due 03/27/20 2,104, 458
DP World, Ltd.

USh 400, 000 1.75% due 06/19/24 383, 027
Bt ES At 2,487, 485
7o IOEREER F (BRI USD 2,359, 212) 2,487, 485




#E@E #HR% A IEAT{E

Bl EFFEES (90.4%) (KEE) (USD)
A FYZ (5.1%)

it ES (5.1%)

BP Capital Markets PLC

GBP 300,000  1.00% due 04/28/23 478, 027
Helical Bar Jersey, Ltd.

GBP 800,000  4.00% due 06/17/19 1,028, 444
J Sainsbury PLC

GBP 700,000  2.88% due 12/29/49 @ @ 1,005, 530
ERittES At 2,512,001
AFYR B (BRI USD 2, 454, 143) 2,512,001

TA)A (12.7%)
EEHES (12.7%)

BioMarin Pharmaceutical, Inc.

USD 417, 000 1.50% due 10/15/20 501, 386
Booking Holdings, Inc.

USD 200, 000 0.35% due 06/15/20 290, 971
DISH Network Corp.

USD 545, 000 3.38% due 08/15/26 479, 818
Dycom Industries, Inc.

USD 417, 000 0.75% due 09/15/21 414, 203
Ensco Jersey Finance, Ltd.

USD 300, 000 3.00% due 01/31/24 237, 286
Exact Sciences Corp.

USD 335, 000 1.00% due 01/15/25 410, 989
FireEye, Inc.

UsD 1,050,000  1.63% due 06/01/35 966, 125
Jazz Investments I, Ltd.

USD 350, 000 1.50% due 08/15/24 340, 360
Nuance Communications, Inc.

UsD 250,000  1.00% due 12/15/35 228, 443
NuVasive, Inc.

UsDh 250, 000 2.25% due 03/15/21 296, 913
Starwood Property Trust, Inc.

USD 800,000  4.38% due 04/01/23 800, 778
Tesla, Inc.

Usb 931, 000 1.25% due 03/01/21 1, 068, 351
Viavi Solutions, Inc.

USD 229, 000 1.00% due 03/01/24 229,172
EifrtiES 5 6, 264, 795
FAYA E (BSEE USD 6, 168, 930) 6, 264, 795
AN bF L (0.4%)

AL (0.4%)

No Va Land Investment Group Corp.

UsD 209,000  5.50% due 04/27/23 200, 640
GitRs & 200, 640
ANbF Lo F (BRI USD 209, 000) 200, 640

BEIEFIMFEES & (EUISRAE USD 48, 815, 449) 44,574, 756




HE SRS AIEfffE
L@kt (1.2%) (USD)
=R EZ)7 (1.2%)
fi%E (1.2%)
AUD 4,081, 709 Paladin Energy, Ltd. 596, 133
F—RrZYU7 & (ESEE USD 1,286, 558) 596, 133
L@kt & (ER4RIR{E USD 1, 286, 558) 596, 133
B (0.7%)
T AH (0.7%)
Crown Castle International Corp.
USD 330 6.88% due 08/01/20 356, 862
TAYA E (EIGEE USD 367, 645) 356, 862
Bk & (BYSRIE USD 367, 645) 356, 862
E4 kS
BEAX T ar (0.3%)
T AUH (0.3%)
Put — S&P 500 Index
36 Exercise price $2,600, Expiration date 02/15/2019 142, 200
TFAYA B (EIGEE USD 157, 433) 142, 200
BEA T3y & (BUBEME USD 157,433) 142, 200
BEE
BHRE (7.6%)
FE (0.5%)
it ES (0.5%)
CIFI Holdings Group Co., Ltd.
HKD 2,000, 000 0.00% due 02/12/19 256,515
mitES & 256,515
mE F (EEE{E USD 256, 987) 256, 515
252X (0.2%)
EHEE (0.2%)
BNP Paribas
JPY 7,278,246 (0.27) % due 12/03/18 64, 097
HKD 440, 046 0.79% due 12/03/18 56, 231
EHTEE 120, 328
7T VR & (BiEE{E USD 120, 311) 120, 328
TATUHES (0.0%) ©
EMIES 0.0%)
Brown Brothers Harriman & Co.
SEK 2,035 (0.92) %  due 12/03/18 224
SGD 12, 450 0.82% due 12/03/18 9,074
ZAR 4 5.25% due 12/03/18 0"
EHFEE F 9,298
TARUES & (ESRAE USD 9,272) 9,298
SUAR—IL (4.7%)
EHFEE (4. 7%)
Standard Chartered Bank
Ush 2,297,428 1.44% due 12/03/18 2, 297, 428
EHFEE F 2,297,428
SUHR—IL F (BRI USD 2,297, 427) 2,297,428




ZEE $RHAES fHEELE (%) A A {E

EHRE (7.6%) (&) (USD)
A7z —T2 (2.1%)
EHFES (2.1%)
Skandinaviska Enskilda Banken AB

EUR 247, 309 (0.57) %" due 12/03/18 280,016

GBP 593, 968 0.36% due 12/03/18 757,844
EHFESE E 1,037, 860
Ay z—F> & (E4ERESE USD 1,050, 169) 1,037, 860
A4F1) R (0.1%)
EHTEE (0.1%)
Australia and New Zealand Banking Group, Ltd.

AUD 36, 986 0.75% due 12/03/18 27, 009
EHTESE E 27,009
A X)X F (BREEM USD 26, 869) 27,009
EHARE § (ER[R{E USD 3,761, 035) 3,748,438
& & (E4S[R{E USD 54, 388, 120) 100. 2 49,418, 389
8 RERVZOMEEZERE) 0.2) (112, 426)
& E 100. 0% 49, 305, 963

@ 2 —F5 7 VAR

O JSEF A X FES - 20184511 H 30 A BITE
O FIZEFIA RIS ¢ 2018411 A 30 HBE
(d) 7}(5\%

0. 05%Ai

T A FAEH]

MR R VA




Ja—nNILCBA -T2 -HAa—2R

FEA T a L 2018511 A0BRE
#in% REIEFA 1T{EAHt% (USD) A 2ith%k (USD) ZETL 27 L (USD) AIEffi{E (USD)
Put - S&P 500 Tndex Morgan Stanley 2,500 02/15/2019 36 (97, 087) (85, 140)

T7 U RLANL: SAESEFHERS 2018511 A30RRAE

B WEIHEFA Bk RFH 7 Bk STifZE (USD) EFMfi (#8) (USD) M (48) % (USD)
AUD Citibank N.A. 228,000 01/23/2019 USD 161, 556 5,089 — 5,089
EUR HSBC Bank Plc 400, 000 01/23/2019 USsD 459, 383 — (4, 268) (4, 268)
GBP Citibank N.A. 41, 000 01/23/2019 USD 52,733 - (265) (265)
HKD Morgan Stanley 1, 270, 000 01/23/2019 USD 162, 611 — (88) (88)
JPY Citibank N.A. 45, 000, 000 01/23/2019 USD 401, 594 - (3, 329) (3, 329)
JPY JPMorgan Chase Bank N.A. 45, 000, 000 01/23/2019 usb 399, 487 - (1, 223) (1, 223)
JPY Standard Chartered Bank 13, 005, 000 01/23/2019 IN)) 117, 041 - (1,943) (1, 943)
SEK Credit Suisse 50, 000 01/23/2019 Ush 5,581 - (59) (69)
SGD Citibank N.A. 1, 060, 000 01/23/2019 UsD 768, 918 4,494 — 4, 494
USD Barclays Bank Plc 1,102, 514 01/23/2019 CNY 7,655, 000 102 - 102
USD Barclays Bank Plc 118, 211 01/23/2019 JPY 13, 364, 000 - (65) (65)
UsD BNP Paribas S.A. 2,413, 298 01/23/2019 SGD 3, 318, 000 - (7,628) (7,628)
Usb Citibank N.A. 2,416, 221 01/23/2019 HKD 18,911, 600 - (3,922) (3,922)
Usb Citibank N.A. 9,976, 787 01/23/2019 EUR 8, 589, 000 204, 333 - 204, 333
usb Citibank N.A. 6, 360, 506 01/23/2019 JPY 710, 078, 000 76, 094 - 76, 094
Ush Citibank N.A. 872,394 01/23/2019 AUD 1,219, 162 - (18, 695) (18, 695)
usD Citibank N.A. 3,437, 367 01/23/2019 GBP 2,605, 000 103, 770 - 103, 770
Ush Citibank N.A. 5,632 01/23/2019 SEK 50, 000 110 - 110
UsD HSBC Bank Plc 126, 251 01/23/2019 AUD 173, 000 — (196) (196)
Ush Standard Chartered Bank 100, 153 01/23/2019 EUR 87, 000 1, 166 — 1, 166

395, 158 (41, 681) 353, 477

Class A- AUD Class : StE A FHES| 20184511 H30EIRTE

g HEIH8FH SRR RER 5t B SRfiZE (USD)  EFffi (38) (USD)  EF{fi (#8) & (USD)
AUD Citibank N.A. 7,313,281 12/14/2018  US 5,315, 321 26,111 - 26, 111
Class B- BRL Class : #ME & F#ER5| 2018511 A30BRA
g WEIHEF 7 ES L] RFH b eSOkl sfid (USD)  FFffi (48) (USD)  &F{ifi (48) 4% (USD)
BRL Citibank N.A. 20,643,709  12/14/2018  USD 5,479, 684 - (155, 120) (155, 120)
Class C- INR Class : SFEAEFHERS| 2018511 A0HRA
8 BEIH8F 7 R0 RER 5t RiEE Sl (USD)  ETffi (48) (USD)  &¥{fi (48) & (USD)
INR Citibank N.A. 447,680,578 12/14/2018  USD 6,216, 852 199, 427 — 199, 427
Class D- JPY Class : SAEAE FHIERS| 2018511 A0 KA
8 mEIEFA RiER RER 5t SRR sffiam (USD)  ETffi (48) (USD)  E¥{fi (48) & (USD)
JpY Citibank N.A. 3,669,634,949  12/14/2018  USD 32,478, 862 - (133, 925) (133, 925)



BE:

AUD - A=A KZ VT v
BRL - 77 LT v
CNH- A7 a7 AR
CNY - H[E AR
EUR - =—n&

GBP - A ¥ U AR K
HKD - & Kv

INR- A > RLE—

JPY - AAH

SEK - AY = —F v/ m—x
SGD - ¥ HAR—L KL
USD - 2k Rv
INR-FT7 7 U BT R

FTYNT 4 TEE|Of{E
UTFORIIARTZ 7 ROT YV ART 4 THBIOEHTH D,
TIUNTF4T

FTUNRT4T

BEOMIE BEOMIE {HIRZE" HEEN" whgE" "
WEIMEFA (USD) (USD) (USD) (USD) (USD)
[EETVINT 4T
SNEAEFHEEI
Barclays Bank Plc 102 (65) — — 37
BNP Paribas S.A. - (7, 628) - - (7,628)
Citibank N.A. 619, 428 (315, 256) (290, 000) — 14, 172
Credit Suisse — (59) — — (59)
HSBC Bank Plc — (4, 464) - - (4, 464)
JPMorgan Chase
Bank N.A. - (1, 223) - - (1,223)
Morgan Stanley — (88) — — (88)
Standard Chartered
Bank 1,166 (1, 943) - - (777)
FTEF T ay
Morgan Stanley — (85, 140) — — (85, 140)
a&t 620, 696 (415, 866) (290, 000) — (85,170)

FEEROMPZIE R E T ERORICB RSN b DO LY 20N H 5,

R, T AV RAVEA LI AICEGIEN DS (RZIEEBIEID) AU SEERY (HIFKI) oEHLDbL TN,

W DR O HES BN L T 2R T2 Z LABD LR TN D,

MAHIE, [A—DiEAHE



XA IR OAN I —TFK

ERHESE
SRER : 201947 A25H
(%1351 : 201848 7 B26H ~20194 7 §25A)

HT77VRIEE, EEOBYREZFTVWELE, S22 HIROERRRESHRERL L
FEY,

L7 ROMEEHERDOBY TT,

ARsE BRERET

{EFESAR EHARR

ERAE RELENEOHERERD LB E LTGEREITVET,
FEEAXNR APBERTCAHES L VEPEHERTETERENRELET,
REFIR HRAANOBREFTVERA.

CHEREE~NORERTVER A,
S TUNT 4 TEEl (BMAESEMIEIZE. X7y Bl &FIEEREIZ 00
FY. ) OFARANY DEBICRELER A,

) =HERDSPEYRTRIAIR
(I8 : XAEFEHREHREBEM)
T105-6228 HRABERZF2-5-1
https://www.smd—am.co.jp
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=i 5 D ERER
= (il # IN y 7
S L b W G S-S
s & E

E % % et
F O] (201654E7 A27H) 10, 179 0.0 68.9 5,091
108 (201647 H25H) 10, 186 0.1 81.1 4,928
F114] (2017457 A25H) 10, 177 ANO0. 1 58.8 3, 841
128 (20184E7 A25H) 10, 172 AN0.0 69. 2 4,478
F13] (201947 A25H) 10, 167 AN0.0 72.9 3, 760

*M Ty NI, RE LR OMERZN D Z L2 AL LB 21T > T a7, RUFv—2 BLUBERLTIHY 8,

SEAPOEEMEBFOHRS

E iy #H N e
i A & B & = | & t, B
M % %
(] &) 201847 H25H 10, 172 — 69. 2
7THE 10, 172 0.0 55.0
8 AR 10, 171 A0.0 72.1
9 Hk 10,171 A0.0 71.7
10H R 10, 172 0.0 72.9
11AR 10, 170 A0.0 69. 2
12H K 10, 170 A0.0 69. 8
20194F 1 AR 10, 170 A0.0 67.5
2 R 10, 169 A0.0 68.5
3HE 10, 169 A0.0 64. 4
4 AR 10, 168 A0.0 75.0
5 HHK 10, 168 A0.0 65.9
6 HR 10, 167 A0.0 60. 0
(H R) 201947 H25H 10, 167 A0.0 72.9

g ERIIE T,
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B R#EA

[RAEMEEFDHERE]
B 10, 172H HEMEBEDOHERS
B R 10,167H
%R . A0.0%

(M)
10, 190

10, 180 |
[(REBEOELLTHER)
(R EIR) 00 p— e
VA F AGFIBEN %A & LI SBR o1— L L— | _

DA F AN FEER L7220 F L=, 10, 160

10, 150 L
2018.7.25 2018.11.25 2019. 3. 25 2019.7.25

(1R EIRIR]

ENE AT ik, B0 —0. 15% I TA X — b LIZEBEEHFEES » AYoR|E v X, 201849 A K
DIRRIC BN B ZIZ L DB OEBE~OFEOEFV 221 T—0.3% T U ETIKFLE Lz, TDk, #
RIZHT T~ A T AEZ RN L —0. 13% 00 THRAZ M2 £ LT,

[R—bFZ+VUF]
et b mEEEZE L, B oERE - BRREE A RO E LTEHZITWE L, FRICE L Cix, 5%
176 % A LIN OO EME « BOFRIHEZ 0 & L ER 2k L £ LT,

SHROERAGEH

HAGRITIF20184E7T A OE&BURILESSICB W T, BUTOERIEMEIR 2450 < FElF TV L 2O BUR
BRIDODT+ T —RIAX L ZAZBALE L, LERSTYSOM, HSHE 0 IRV KIETOHER S BIA
FNFET, glEkE, Zettlfgitz bt b EH LAY A TOEAZMEE L, HEHOEE - BUFk
AHMEZTLE LTEERZIT> TWE £, BARSUTIC KL 2 8BEMBCEN K 20, Eiefo LH ) =27
IREME TR LET, 77 ROEHERFAERICOWTII2~4y ARE  HLICED AL+ 5 58T
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Frya - IRIVA-IY—TF7F

1 /0% Y DERAEAM

H OH 20184 7 A 26 H~20194E 7 A25H TH H O
SH e
Z DA 0F 0.002% | = DAt ;=1 0 Z DAt il -+ W1 mh O 5% 35 M 1 5
(Z DAth) (0) (0.002) | {EFEMPEIC RS 2 FBL, (3 L5 OABIC 4 25 3% 1%
&t 0 0. 002
A o oD SRS FEHEAAR I 10, 170/ T,

s T M3 15 08 Y O OB e 2 o VR EEfE TR L T1002 Rk LIz b o T,
* Mo GHABFEODN 2 b OITEEBEL ST, ) 13, B - BRI L ZEMENBICER R b 2720, A &L FH LR T,

# MARMIFERAL TV ET,
SEERUEGIDIRR (20184E 7 H26 A 725201945 7 H25H £ T)
WAL
B £+ % i £+ %
T Rl
TR 160, 936 —
5 6 GE 2% (400, 000)
o 3,221, 655 —
M e B % (3, 512, 000)
. o 1, 008, 280 —
o K (800, 000)

* BAIZIE LG (R o3 d s TunEti, )
* () PIERICE 24T, EEROFFICEEEALTWEEA,
$AERITITHR PR (RS IEEn T ER A,

FTELFTERW (20184 7 A 26 A /520194 7 H25H £ C)
INFAE
o H
B £t 5t £+
& id 4% #H &t i & #H
T-H TH
30 BUR B ARBECR 390, 717 - —
85 HIPRIH I kA 324, 627
2 iR A 302, 403
18 BRBUREEC 300, 426
107 BRI A 210, 398
82 B B HEAE 201, 646
91 BUIRIE KBRS 180, 666
100 BrRIE I A 159, 004
93 B B AEE 148, 339
7 BRI - B 120, 064

* BT LGS (RIBFIT23EEnTunEti, )




FIEREFRA L OHIGHIRRE

(20184F 7 A26 H )25 2019457 A25H £ ©)

WFIEBIFRA & DOEG LR

FIERMGRA L 1L, HEFEEROEEEANCET 2ERFINES 1 HICHTESWAFFEBFRATHY . YR T 2 Y7 7 > MITRDFIFEBRA & 1X,
SMB C H LGRS T,

HAEZEEDRM 20194 7 H 25 A BIfE
| AN SR

A EZFRREEIBE N
EN OFER) AR

TH TH % % % % %

MHF & OGE K 60, 000 60, 135 1.6 - - - 1.6
(60, 000) (60, 135) (1.6) (—) (—) (—) (1.6)

L S - S 1,772, 000 1, 780, 139 47.3 - - - 47.3
(Br < & @ & %) (1,772, 000) (1, 780, 139) (47.3) (—) (—) (—) (47.3)
S o s 900, 000 902, 092 24.0 — — — 24.0
B oE o fE (900, 000) (902, 092) (24.0) (—) (—) (—) (24.0)
A 2t 2,732,000 2,742, 367 72.9 — — — 72.9

= i (2,732, 000) (2, 742, 367) (72.9) (—) (—) (—) (72.9)

* () Wi FEEBETNES

FALAESRIT, MU AR R D ATIEAH O B &




Frya - IRIVA-IY—TF7F

B {EBIEN B~

EN ORER) AfhfE

il B H m o4 | M % | HESEHAH
% T T
(M A ERESR)

167 FhZ)1 R AME 1. 5200 60, 000 60, 135 2019/09/20

/I i — 60, 000 60, 135 —

(FrapfEs: (BR< RES) )

20 BfRVE H AGHE 1. 4000 110, 000 110, 017 2019/07/29
85 IBIfRIA BEHEAE 1. 4000 320, 000 320, 082 2019/07/31
56 HABUIR AR 0.0010 60, 000 59, 994 2019/09/20
91 BUffiE B HEAE 1.2000 180, 000 180, 623 2019/10/31
93 BURIE BEHERE 1. 4000 147, 000 147, 758 2019/11/29
100 BPris B i 1. 4000 157, 000 158, 421 2020/02/28
10 BrfgHh AL 1. 3000 100, 000 100, 905 2020/03/13
30 Brff H ARBOR 0. 1940 390, 000 390, 663 2020/03/18
104 BrRIE A 1. 4000 100, 000 101, 165 2020/04/30
107 BrfraE B rAE 1.3000 208, 000 210, 508 2020/05/29

7N G — 1,772, 000 1, 780, 139 —

W3 A1)

2 KHEARHIR 1. 7050 100, 000 100, 024 2019/07/30
44 4 R ERE 2. 0500 100, 000 100, 044 2019/08/02
164 AV v 7 A 1. 1460 100, 000 100, 037 2019/08/07
110 =ZEHpT 0.5710 100, 000 100, 068 2019/09/13
295 JkfEE 1. 4340 100, 000 100, 226 2019/09/25
69 HRA[TEEL 1. 7000 100, 000 100, 405 2019/10/25
9 EATa—K 0. 4400 100, 000 100, 089 2019/11/05
22 RUHETTAF A 0. 5610 100, 000 100, 188 2019/12/20
316 JtiEEE ) 1. 1640 100, 000 101, 007 2020/06/25

/I i — 900, 000 902, 092 —

= i — 2,732, 000 2,742, 367 -

BREETHEDER 20194 7 F 25 H BIE
IE E _ é/l ,:H,:H 5"{

2 ity FH = 253
TH %

£ 1& 2,742, 367 61.1

— - - v % | £ O f{ 1, 746, 355 38.9

‘" f i 52} e @ %A 4, 488, 722 100. 0
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BE. AR, TEARUVEEMEB DK

TIOT oA A VAN Ty /R TVT 3@EEa—% 24,909, 1141

(20194F7 H251) Bife TOT e e AV AD Ty R [a—x 1,725, 1544

H ] 3 x TIOT L e AVAh TV (RF=T=AT 7V R) 1,001, 730

A & i 55; 4, 458, 72;, 927 AAMNGEZ 7> F - [Ja—x 270, 889

AT w7 Tkemm 2. 712, 367, 466 Eiﬁ’jéli7f/ ke 7IVNLT a2 18, 658, 18111

* I i B 7,017,769 B77F-gbra—x 679, 8871

A ETA # i 365, 544 AAMEGERY 7> R - T7TV7 3iEa—A 9, 7831

B & & 728, 229, 259 HR&ELE GEL TN 7 +—h A (AT 4,007, 47511

ES EEN ’ & 702, 234, 840 H AKR225 « K RLa—= 49, 237H

5; ” #h i fig - 79 " % 20,990, 152 RARER225 » 75 U LT b — % 393, 89514

(C) ##i & E #® % (A—B) 3,760, 493, 668 H AKR225 « 5 Fa—= 147, 711H

It VN 3, 698, 685, 821 A AKRE225 - &I 32— A 49, 237H

/G I - S - = B 61,807, 847 7a—sUVCBA—T Y - @aeFiEE a— A 598, 5331

0 = E3 & A B 3,698, 685,82100 7a—LCBA—Fv s [la—2 827, 757H

15 08y & % f $E(C /D) 10, 167/ Ja—=R"LCBA—=T Vv (RF—=T—=LT 7 F) 2, 008, 6461

* JEARIL F—ANTUTERLHET LI T A (SRR 1,057, 4570

HE oA 4,402, 772, 87611 Av—hANTTV— Ty (EAREA) 12,541, 581

BN E e A 3,761, 630, 971 Av—b  ANTFTTFV— 77N (E2RRER) 4, 566, 053H

o ep R AT 4,465, 718, 0261 BYRTVR AV Y= M=V F=y 77 (BAREY) 14, 309H

* JLARD AR BYR TRV y= =g s=y e 77/ F (E2ERER) 12, 837H

SMBCZ77v K77 +-G—REIT 75, 860, 424 T T B @AY A v o (A L) 66,417, 1091

SMBCZ77 v RIv7 +~yv77 R 264, 7717, 1521 AAKROR T 7> F - Kk FLa—= 196, 6961

SMBC 77 ¥ R7 w7« BINkR 98, 347, 064H] HAAMRROR 7 7 R e AF o aXya—2 196, 6961

SMBC7 7> F7 v - HElzEkk 62, 570, 08311 AAMRGRZ 72 K- FLaYFa—2 196, 6969

SMBC77 Y RKIv7 « a7 47 4 25, 093, 95914 Tv=Yu SRR TV R AFF Rva=2 (GHpEE) 406, 6071

SMBCZ7 v R7v7 - KEE 131, 864, 661[1] Iv=YY )RR TV R A vaskya-a (BHHER) 2,992, 3241

SMBC7Z 7RI v7 - W 67,072, 799H BT EREKRT 7 B 984

SMBCZ7 v K7 v7 - FrilEf 57,786, 5371] KE IR 7 7 2 RF2015—10 (A~ VHY) 149, 3041

SMBC77 ¥ K7 v7 -« AR 7 —A/K 165, 261, 50414 KRG 7 7 > R2016—10 (A%~ v U L) 215, 1941

SMBC7 7 ¥ KT w7 « HAHUNIKE 37,592, 457H] KEEIA IR 7 7 o RF201T—03 (A~ VHY) 1,751, 754

SMBCZ77 v K7 w7 - HAME 933, 410, 8151 HRYTFALTEY b AT R (f5H RER) 1,451,601

D C HAEE 7T = 611,843, 859" HRYTATEY b NT 2 (BERER) 2,567, 8641
Iv—=VV TR R Ty R Ha—A (fH R 47,764, 4731

=Yy )RR Ty ReBERVa—R (AR 172, 999, 50319

T—V S R R 77 R 22—V =T R RLba—2
(f5H 5y EdAY) 8,431, 9791
Y=YV )RR TR TTINVT VA=A (AR 279, 049, 541H

)
zv=Yv ) RV R Ty R BT 70TV a2 (BAAEE) 6, 899, 9681
=V ) R/ R TR Al Fa=a (GARER) 57, 039, 9191
Tv—=YV T RV R TR (=T =NT 7 K) 297,317,957
KSR FEKK 77V R (vF—R=b74 V%) 97, 887, 84411

e A4 s el A S SN SV 3,274, 103
Iv=VV ) Ry K77y R HERa-2 (AR 1, 580, 27614
Ja—rV e A A=V RERT 7R ([a—2R) 783, 5001
Ta—r L e A A=)V REFKET 7R (FE- AR AR
AT TEEa—2R) 611, 49111
Ja—=r e A= REET 7 R BRICsHE 2 —2) 750, 9001
Ju=rh " A=V FEET 7V 8 (R 6 i@ 2 —2) 4, 149, 8981
K EAEHHAE L 7 7 o R2015—12 (AF~yYH ) 245, 556
SKEEEHERIE 7 7 R2015—12 (AF~y Y7 L) 245, 5561
Ja=rN e M A=VEREET 7V R (R3=T=VT7 7/ F) 38, 099, 7481
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B3 Hh Fil 5! A 1,075,766
® & i #FE % 5 B #B #& A34, 480,579
7 H A 157, 532
7 B # 34,638, 111
©) = () 1t & )izl A 95, 773
D & # # #® £(A+B+C) A 2,000,089
EB)ar # & & #B #H £ 15,757, 721
(F) fiz # = Gl = & AT5, 738,873
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