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29. FOFs

UBS AG
AHL Partners LLP
Man AHL Diversified (Cayman) Ltd MAN

AHL

MAN AHL

MAN AHL
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31. Man Numeric Integrated Alpha Market Neutral - Class A

Numeric Investors LLC

10
15

10 20

12

1.5 1.5

2017 3 10

Numeric Investors LLC

State Street Cayman Trust Company, Ltd

STATE STREET BANK AND TRUST COMPANY
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32. FOFs

UBS AG

10
20
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0.8532 0.79
0.4536 0.42
0.054 0.05
6
FOFs JPX 400 S
0.1944 0.18
FOFs S 0.1944 0.18
FOFs
0.3672 0.34
FOFs S
0.1944 0.18
0.5076 0.47
FOFs S 0.1944 0.18
FOFs S
0.1944 0.18
Global Multi Strategy - U.S. Municipal Bond Fund JPY- 0.44
H Dividend Retail Class )
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
Wellington Emerging Markets Research Equity Fund 0.9
Class J ]
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FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
( 0.7452
) 0.69
0.324 0.30
FOFs J-REIT S
0.1944 0.18
FOFs REIT S
0.1944 0.18
FOFs MLP 0.1512 0.14
HYFI Loan Fund JPY-USD 0.65
FOFs
0.1944 0.18
S
FOFs
0.1404 0.13
TCA 0.864 0.8
0.567 0.525
- A,H,JPY 0.85
Global Absolute Return Strategies Fund- Class D -
FOFs  FRM S
0.1944 0.18
BlueBay Investment Grade Absolute Return Bond Fund 0.74
S-JPY ]
FOFs S
0.1944 0.18
FOFs S
0.1944 0.18
FOFs
0.1944 0.18
0.864 0.8
Man Numeric Integrated Alpha Market Neutral - Class A 1.50
FOFs 0.1944 0.18
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1.55333 1.86727 1.43827 1.74472
6
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0.25
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FRM
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2018 7 31
896,350,575 77.72
11,033,341 0.96
121,447,875 10.53
1,028,831,791 89.21
91,701,001 7.95
18,383,996 1.59
110,084,997, 9.54
( ) — 14,390,683 1.25
( ) 1,153,307,471 100.00]
(D
2
) ) ) ) )
1 FOFs 115,725,230 1.0506} 121,591,226 1.0443] 120,851,857[10.48]
S( )
2 FOFs 83,156,077, 1.1512) 95,733,516 1.1787, 98,016,067 8.50)
S
3 83,940,636 1.0878| 91,312,844 1.089 91,411,352 7.92
4 FOFs  JPX 400 65,876,384 1.0823 71,302,310 1.114 73,386,291 6.36]
S
5 FOFs J-REIT 64,087,536 1.068 68,448,949 1.0525 67,452,131 5.85
S
6 HYFI Loan Fund JPY-USD 54,163.1698 1,122.21 60,782,756 1,124.89 60,927,705 5.28
7 Global Multi Strategy - U.S. 6,593.3041] 9,271.5 61,129,818 9,179.03 60,520,170| 5.25)
Municipal Bond Fund JPY-H
Dividend Retail Class
8 BlueBay Investment Grade 5,437.998] 10,059.81 54,705,263 10,098.43 54,915,242| 4.76
lAbsolute Return Bond Fund
S-JPY
9 FOFs 55,821,133 0.9577 53,460,401 0.9547 53,292,435| 4.62]
S
10 FOFs 49,053,349 0.9566 46,926,344 0.9326 45,747,153( 3.97|
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11 FOFs 28,008,934 1.273 35,657,406 1.3205| 36,985,797 3.21
12 plobal Absolute Return | 20,323 624 1,798.04 36,542,807 1,810 36,785,759 3.19
Strategies Fund - Class D
lopy
13 FOFs 34,997,318 1.0448] 36,568,627 1.043 36,502,202 3.16
S
14 FOFs KIM 33,803,128 1.0804 36,521,136 1.0775| 36,422,870 3.16f
S
15 FOFs FRM 37,981,662 0.9595) 36,446,587 0.9567| 36,337,056 3.15
S
16 FOFs 31,165,202 0.9764] 30,432,803 0.9758] 30,411,004 2.64
S
17 FOFs S 30,331,465 1.0045| 30,470,110 0.9984] 30,282,934 2.62
( )
18 FOFs 30,978,323 0.7425 23,001,433 0.7353 22,778,360 1.97
S
19 FOFs REIT 21,613,733 1.0531 22,763,453 1.0338] 22,344,277 1.94
S
20 FOFs S 18,991,642 0.9588] 18,209,965 0.9764 18,543,439 1.6]]
21 Man Numeric Integrated Alpha 2,012 9,123.87 18,357,230) 9,137.17, 18,383,996 1.59
Market Neutral - Class A
22 18,521,611 0.9838 18,222,340 0.9852 18,247,491 1.58]
23 FOFs MAN AHL 21,635,837 0.8456) 18,295,385 0.8357] 18,081,068 1.57]
S
24 FOFs S 10,810,606 1.0998] 11,890,203 1.1411 12,335,982 1.07
25 FOFs MLP 17,720,831 0.6333] 11,223,381 0.6631] 11,750,683 1.02
26 ellington Emerging Markets 1,109.213] 9,803.85) 10,874,565 9,947, 11,033,341| 0.96|
Research Equity Fund Class J
27 10,903,449 0.9435] 10,287,687, 0.9484] 10,340,831 0.90]
28 FOFs 5,066,935 0.9421] 4,773,793 0.9531] 4,829,295 0.42
( D
( 2
89.21
9.54
98.75)
)
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1
(2017 7 10 ) 1,531,178,028 1,531,178,028 1.0297 1.0297
(2018 7 10 ) 1,139,864,878 1,139,864,878 1.0405 1.0405
2017 7 1,522,940,306 — 1.0360] —
8 1,360,165,938 — 1.0329 —
9 1,291,223,180 — 1.0419 —
10 1,291,513,253 — 1.0521] —
11 1,243,019,164 — 1.0556 —
12 1,234,837,508 — 1.0637 —
2018 1 1,252,773,944 — 1.0715 —
2 1,123,287,166 — 1.0484 —
3 1,092,172,873 — 1.0348 —
4 1,112,843,725 — 1.0426] —
5 1,095,361,807 — 1.0378 —
6 1,132,947,955 — 1.0356] —
7 1,153,307,471 — 1.0426] —
1
2016 9 30 2017 7 10 0]
2017 7 11 2018 7 10 0]
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1 2016 9 30 2017 7 10 3.0

2 2017 7 11 2018 7 10 1.0
D ( )

100

¢ 2 2

1 2016 9 30 2017 7 10 1,798,825,594 311,826,883 1,486,998,711

2 2017 7 11 2018 7 10 385,533,404 777,026,766 1,095,505,349
(L1

¢ 2
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725,516,290 85.22
12,853,433 1.51
41,381,606 4.86
779,751,329 91.59
50,768,344 5.96
10,169,675 1.20]
60,938,019 7.16
( ) — 10,608,357 1.25
( ) 851,297,705 100.00]
(D
( 2
) ) ) ) )
1 FOFs 96,779,779 1.1518 111,479,853 1.1787, 114,074,325|13.40)
S
2 FOFs JPX 400 78,636,266 1.0828 85,150,890 1.114 87,600,800/10.29)
S
3 FOFs 89,992,313 0.958] 86,215,245 0.9547 85,915,661/10.09)
S
4 FOFs J-REIT 55,195,984 1.0681 58,954,830 1.0525 58,093,773| 6.82]
S
5 46,476,312 1.0877 50,554,943 1.089 50,612,703| 5.94
6 FOFs 33,433,487, 1.2736 42,583,201 1.3205 44,148,919| 5.19
7 FOFs 39,392,083 1.0507] 41,390,246 1.0443 41,137,152| 4.83]
S( )
8 FOFs 36,208,750 0.9558 34,609,796 0.9326 33,768,280| 3.97|
9 BlueBay Investment Grade 3,010.799 10,060.45 30,290,014 10,098.43 30,404,342 3.57|
lAbsolute Return Bond Fund
S-JPY
10 FOFs REIT 26,601,529 1.0532 28,017,421, 1.0338 27,500,660| 3.23]
S
11 Global Multi Strategy - U.S. 2,266.3512 9,269.63 21,008,240 9,179.03 20,802,917 2.44
Municipal Bond Fund JPY-H
Dividend Retail Class
12 HYFI Loan Fund JPY-USD 18,293.9281 1,122.23 20,530,161, 1,124.89 20,578,689 2.42)
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13 FOFs 19,567,357 1.0449 20,446,421 1.043 20,408,753 2.40

14 FOFs  KIM 18,906,299 1.0804 20,427,012 1.0775) 20,371,537 2.39

15 Global Absolute Return 11,250.83 1,797.92 20,228,122 1,810 20,364,002 2.39

Strategies Fund - Class p* -
Py

16 FOFs FRM 21,026,472 0.9596 20,177,139 0.9567 20,116,025 2.36
S
17 FOFs 22,863,386} 0.7423 16,972,680} 0.7353 16,811,447 1.97|
S
18 17,577,934 0.9438 16,590,370 0.9484 16,670,912 1.96|
19 FOFs S 12,906,818} 1.1003 14,202,549 1.14114 14,727,970| 1.73]
20 FOFs MLP 21,796,010} 0.6335 13,809,690} 0.6631] 14,452,934 1.70|
21 ellington Emerging Markets 1,292.192 9,806.66) 12,672,097 9,947 12,853,433[ 1.51f
Research Equity Fund Class J
22 FOFs S 10,604,458} 0.9594 10,174,151 0.9764 10,354,192 1.22|
23 FOFs 10,600,011 0.9764 10,350,762 0.9758 10,343,490| 1.21f
S
24 FOFs S 10,325, 206} 1.0045 10,372,299 0.9984 10,308,685 1.21f
( )
25 10,353,420} 0.9839 10,186,910} 0.9852 10,200,189 1.20|
26 Man Numeric Integrated Alpha 1,113 9,127.9] 10,159,370 9,137.17 10,169,675 1.20]
Market Neutral - Class A
27 FOFs MAN AHL 12,091,288} 0.8458 10,227,926 0.8357 10,104,689 1.19
S
28 FOFs 8,176,681 0.9425 7,706,679 0.9531] 7,793,194 0.92
( D
( 2
91.59
7.16
98.75
)
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1
(2017 7 10 ) 770,667,034 770,667,034 1.0663 1.0663
(2018 7 10 ) 836,046,861 836,046,861 1.0876 1.0876
2017 7 779,438,665 — 1.0730] —
8 783,904,604 — 1.0659 —
9 855,734,598 — 1.0841] —
10 775,637,817 — 1.0994 —
11 794,742,277, — 1.1017 —
12 781,056,230 — 1.1160] —
2018 1 779,366,597 — 1.1239 —
2 763,836,832 — 1.0930 —
3 745,361,399 — 1.0728 —
4 779,725,018 — 1.0888] —
5 802,669,713 — 1.0800 —
6 827,151,482 — 1.0799 —
7 851,297,705 — 1.0937 —
1
2016 9 30 2017 10 0]
2017 7 11 2018 10 0]
2016 9 30 2017 10 6.6
2017 7 11 2018 10 2.0
D (
100
2)
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1 2016 9 30 2017 7 10 1,081,524,961 358,807,727 722,717,234

2 2017 7 11 2018 7 10 442,300,799 396,304,460 768,713,573

(D1
( 2
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