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36. MA Hedge Fund Strategies Limited
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) ( 0.225 )
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( 0.265 )
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( 0.305 )
5 0.3795
( 0.345 )
FOFs S
0.198 0.18
FOFs ESG
0.198% 0.18%
S
0.814 0.74
0.671 0.61
0.7381 0.671
100 0.7040%
0.64%
100 200 0.6490%
0.59%
200 0.5940%
0.54%
Capital Group New Economy Fund(LUX
p p y (LUX) 0.505
Class ZL
FOFs S
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s 0.198 0.18
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0.198 0.18
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S
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2023 1 31
331,823,917 90.92
3,204,012 0.88
335,027,929 91.80
12,095,993 3.32
8,694,689 2.38
20,790, 682 5.70
( ) — 9,126,166 2.50
( ) 364,944,777 100.00
(D
( 2
() ) () () )
1 FOFs 43,764,954 0.9548] 41,791,004 0.9262 40,535,100(11.11]
S
2 FOFs 43,040,198 0.97| 41,751,506 0.9401] 40,462,090[11.09
3 FOFs 36,995,415 0.9626] 35,614,359 0.9394] 34,753,492 9.52
4 FOFs 22,655,137 1.1997 27,180,067 1.2749 28,883,034 7.91
S
5 FOFs 19,703,501 1.2095| 23,832,842 1.304 25,693,365| 7.04
6 FOFs J-REIT 18,786,935 1.347, 25,306,689 1.3243] 24,879,538 6.82
S
7 FOFs 9,204,658 1.9081 17,564,084 1.9662 18,098,198 4.96
S
8 FOFs LS 11,993,747 1.1232 13,472,216 1.2316 14,771,498 4.05
S
9 FOFs 15,779,821 0.948 14,959,825 0.9244] 14,586,866/ 4.00
10 FOFs 14,088,505 1.0227 14,408,314 0.9989 14,073,007 3.86
S
11 FOFs LS S 12,626,853 1.0435| 13,177,240 1.0242 12,932,422| 3.54
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12 9,307,121 0.971 9,037,828 0.9547 8,885,508] 2.43
13 BlueBay Investment Grade 812.814 10,465.94 8,506,862 10,870.84 8,835,970 2.42
Absolute Return Bond Fund
S-JPY
14 MA Hedge Fund Strategies 864 10,232.01 8,840,456 10,063.29 8,694,689 2.38
Limited
15 FOFs REIT 5,221,866 1.4699 7,675,872 1.4423] 7,531,497 2.06
S
16 FOFs 5,471,886 1.314 7,190,496 1.2921 7,070,223 1.94
S
17 FOFs 4,511,717 1.0982 4,955,057 1.0483] 4,729,632 1.30
S
18 2,055,345 2.0207 4,153,404 2.1808 4,482,296| 1.23
19 FOFs EVI 4,026,746 1.0244 4,124,998 1.1066 4,455,997 1.22
20 FOFs 4,932,610 0.8405 4,145,858 0.8901 4,390,516| 1.20
S
21 3,516,174 1.1797 4,148,335 1.2476 4,386,778 1.20
22 2,894,953 1.0532 3,048,964 1.1571 3,349,750| 0.92
23 Capital Group New Economy Fund 2,147.578 1,512.88] 3,249,034 1,518 3,260,023 0.90
LUX Class ZL
24 ellington Emerging Markets 272.288 11,645.5 3,170,929 11,767 3,204,012 0.88
Research Equity Fund Class J
25 1,930,537 1.665) 3,214,344 1.6498] 3,184,999 0.87
26 2,212,699 1.2343 2,731,278 1.2001 2,655,460| 0.73
27 2,603,628 1.0415 2,711,684 1.0141 2,640,339 0.72
28 FOFs ESG 2,151,604 0.9946 2,140,198 1.0314f 2,219,164{ 0.61
29 FOFs ESG 1,617,161 1.0016] 1,619,907 1.0118] 1,636,243| 0.45
S
30 FOFs 514,130 0.9959 512,022 1.0443] 536,905/ 0.15
S
(D
( 2
91.80
5.70,
97.50]
)
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1

(2017 7 10 ) 1,531,178,028 1,531,178,028 1.0297 1.0297
2 (2018 7 10 ) 1,139,864,878 1,139,864,878 1.0405 1.0405
3 (2019 7 10 ) 1,216,649,141 1,216,649,141 1.0453 1.0453
4 (2020 7 10 ) 716,456,873 716,456,873 1.0400 1.0400
5 (2021 7 12 ) 458,638, 546 459,441,985 1.1417 1.1437
6 (2022 7 11 ) 381,213,447, 381,213,447 1.1301 1.1301
2022 1 398,743,987 — 1.1312 —
2 399,061,771 — 1.1269 —
3 413,364,490 — 1.1616] —
4 407,193,838, — 1.1508 —
5 405,136,080 — 1.1463 —
6 383,057,440 — 1.1372 —
7 385,286,117, — 1.1418 —
8 384,906,543 — 1.1438] —
9 376,646,577 — 1.1156] —
10 373,803,151 — 1.1249 —
11 367,689,947 — 1.1290] —
12 359,736,219 — 1.1078] —
2023 1 364,944,777 — 1.1226] —

1
1 2016 9 30 2017 7 10 0.0000
2 2017 7 11 2018 7 10 0.0000
3 2018 7 11 2019 7 10 0.0000
4 2019 7 11 2020 7 10 0.0000
5 2020 7 11 2021 7 12 0.0020
6 2021 7 13 2022 7 11 0.0000
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1 2016 9 30 2017 7 10 3.0
2 2017 7 11 2018 7 10 1.0
3 2018 7 11 2019 7 10 0.5
4 2010 7 11 2020 7 10 0.5
5 2020 7 11 2021 7 12 10.0
6 021 7 13 2022 7 11 1.0
7 022 7 12 2023 1 11 1.8
(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
3 2018 7 11 2019 7 10 220,938,259 152,482,046 1,163,961,562
4 2019 7 11 2020 7 10 34,533,266 509,563,639 688,931,189
5 2020 7 11 2021 7 12 22,025,573 309,236,841 401,719,921
6 2021 7 13 2022 7 11 15,527,827 79,932,669 337,315,079
7 2022 7 12 2023 1 11 6,394,019 19,258,484 324,450,614
(D1
2
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298,050,316 90.20

4,450,385 1.35

302,500,701 91.55

11,089,918 3.36

6,460,637 1.95

17,550,555 5.31

( ) — 10,365,547, 3.14

( ) 330,416,803 100.00

(D
¢ 2

() () () () ()

1 FOFs 28,671,827, 1.2006} 34,425,352 1.2749 36,553,712/11.06
S

2 FOFs 12,789,620} 1.9096} 24,423,498 1.9662 25,146,950, 7.61
S

3 FOFs 17,607,375 1.2089 21,286,911 1.304 22,960,017] 6.95

4 FOFs J-REIT 16,779,402 1.3472 22,606,830) 1.3243 22,220,962 6.73

S
5 FOFs 21,609,988 0.9537] 20,610,947} 0.9262 20,015,170] 6.06
S

6 FOFs 21,251,532 0.9685 20,583,125 0.9401 19,978,565( 6.05

7 FOFs 18,269,472 0.9615 17,567,138 0.9394 17,162,341 5.19

8 FOFs 13,458,441 1.098 14,778,134 1.0483 14,108,483 4.27
S

9 FOFs REIT 9,336,147, 1.4696} 13,720,761 1.4423 13,465,524 4.08

S

10 FOFs LS 8,906,552 1.1239 10,010,189 1.2316 10,969,309 3.32
S

11 FOFs 11,711,423 0.948 11,103,202 0.9244 10,826,039( 3.28

12 FOFs 10,467,422 1.02214 10,698,961 0.9989 10,455,907 3.16

S
13 FOFs LS S 9,371,379 1.0438] 9,781,886 1.0242) 9,598,166 2.90
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14 6,588,667, 1.2343 8,132,694 1.2001] 7,907,059 2.39
15 7,771,757 1.0414 8,093,693 1.0141f 7,881,338 2.39
16 6,907,628 0.9697| 6,698,900 0.9547] 6,594,712 2.00
17 BlueBay Investment Grade 603.745) 10,468.91 6,320,552 10,870.84 6,563,215 1.99
JAbsolute Return Bond Fund
S-JPY
18 MA Hedge Fund Strategies 642 10,233.06 6,569,624 10,063.29 6,460,637 1.95
Limited
19 FOFs 4,882,464 1.3151 6,421,190 1.2921f 6,308,631 1.91
S
20 2,604,826 2.0238g| 5,271,846 2.1808| 5,680,604 1.72
21 FOFs EVI 5,094,625 1.0252 5,223,126 1.1066 5,637,712 1.71
22 4,449,764 1.1806} 5,253,798 1.2476) 5,551,525 1.68
23 4,020,500 1.0537 4,236,722 1.1571f 4,652,120 1.41
24 Capital Group New Economy Fund 2,982.018 1,513.52 4,513,365 1,518 4,526,703 1.37|
LUX Class ZL
25 ellington Emerging Markets 378.209 11,629.21 4,398,271 11,767 4,450,385| 1.35
Research Equity Fund Class J
26 2,683,758 1.6654 4,469,605 1.6498| 4,427,663 1.34
27 FOFs 3,664,141 0.8414 3,083,261 0.8901 3,261,451 0.99
S
28 FOFs ESG 2,724,080 0.995]] 2,710,830 1.0314 2,809,616/ 0.85
S
29 FOFs ESG 2,255,542 1.002 2,260,205 1.0118] 2,282,157 0.69
S
30 FOFs 1,526,940] 0.9963 1,521,310 1.0443 1,594,583 0.48
S
QY
«C 2
91.55
5.31
96.86
)
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1

1 (2017 7 10 ) 770,667,034 770,667,034 1.0663 1.0663
2 (2018 7 10 ) 836,046,861, 836,046,861 1.0876 1.0876
3 (2019 7 10 ) 814,955,931 814,955,931 1.0950 1.0950
4 (2020 7 10 ) 589,738,390 589,738,390, 1.0933 1.0933
5 (2021 7 12 ) 390,556,635 391,182,287 1.2485 1.2505
6 (2022 7 11 ) 337,669,529 337,669,529 1.2526 1.2526
2022 1 333,857,525 — 1.2413 —
2 334,212,398 — 1.2359 —
3 351,343,396 — 1.2907 —
4 340,151,371 — 1.2719 —
5 340,239,383 — 1.2673 —
6 338,558,032 — 1.2604] —
7 342,656,676 — 1.2708 —
8 342,483,488 — 1.2740] —
9 333,925,479 — 1.2353 —
10 336,832,761 — 1.2519 —
11 336,697,915 — 1.2592 —
12 323,545,154 — 1.2273 —
2023 1 330,416,803 — 1.2523 —

1
1 2016 9 30 2017 7 10 0.0000
2 2017 7 11 2018 7 10 0.0000
3 2018 7 11 2019 7 10 0.0000
4 2019 7 11 2020 7 10 0.0000
5 2020 7 11 2021 7 12 0.0020
6 2021 7 13 2022 7 11 0.0000
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1 2016 9 30 2017 7 10 6.6
2 2017 7 11 2018 7 10 2.0
3 2018 7 11 2019 7 10 0.7
4 2019 7 11 2020 7 10 0.2
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