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2011 5 24

BlueBay Funds Management Company S.A.

RBC Global Asset Management (UK) Limited

RBC Global Asset Management (U.S.) Inc.

Brown Brothers Harriman (Luxembourg) S.C.A.

11.MA Hedge Fund Strategies Limited
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)
20,352,776,153] 0.8867] 18,048,566,857| 0.8852( 18,016,277,450[11.37
16,277,188,084 1.0200, 16,603,059,968 1.0161 16,539,250,812(10.44]
14,952,737,882 1.0849| 16,222,225,328 1.0934 16,349,323,600[10.32

BlueBay Investment Grade 1,426,117.921 10,638.09] 15,171,177,465 10,787.78 15,384,646,385 9.71f
Absolute Return Bond Fund
S-JPY
12,560,727,602 1.2345( 15,507,281,599 1.2246] 15,381,867,021f 9.71]
MA Hedge Fund Strategies Limited 1,539,635 9,828.49 15,132,295,737] 9,837.98 15,146,902,340 9.56)
16,905,178,163 0.8946 15,123,708,062 0.888 15,011,798,208] 9.47|
S
8,290,539, 600 1.1632 9,644,021, 655 1.1507 9,539,923,917| 6.02
7,550,393, 444 1.2307} 9,292,455,962 1.2006 9,065,002,368 5.72
MANAGED FUND / Graham Quant 857,010) 10,487.22) 8,987,655, 066 10,508 9,005,461,080] 5.68]
Macro Fund Limited Class BR
7,551,768,708] 0.9785) 7,390,080,977| 0.9829 7,422,633,463| 4.68
( )
7,052,956,549 0.8997] 6,345,881, 195 0.8974 6,329,323,207| 3.99
D
2
25.53
24.95
46.20
96.68
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1

1 (2017 7 10 )| 180,124,923,394| 180,124,923,394 10,013 10,013
2 (2018 7 10 )| 148,281,063,546| 148,281,063,546 10,015 10,015
3 (2019 7 10 )| 125,242,926,366| 125,242,926,366 9,885 9,885
4 (2020 7 10 )| 98,098,186,362 98,098,186,362 9,808 9,808
5 (2021 7 12 )| 112,236,559,182 112,236,559,182 9,725 9,725
6 (2022 7 11 )| 136,989,358,307| 136,989,358,307 9,564 9,564
7 (2023 7 10 )| 150,483,042,292 150,483,042,292 9,493 9,493
2022 7 137,617,974,074 — 9,542 —
8 138,720,970, 304 — 9,495 —
9 141,915,021,560 — 9,574 —
10 141,915,516,722 — 9,596 —
11 141,892,227,637 — 9,533 —
12 143,981,224,238 — 9,586 —
2023 1 142,757,493,253 — 9,587 —
2 144,314,260,411 — 9,596 —
3 145,487,865, 834 — 9,576 —
4 150,860,068,265 — 9,566 —
5 151,813,981,846 — 9,578 —
6 149,757,896,114 — 9,492 —
7 158,455,263,080 — 9,475 —

1
1 2017 1 31 2017 7 10 0]
2 2017 7 11 2018 7 10 0]
3 2018 7 11 2019 7 10 0]
4 2019 7 11 2020 7 10 0]
5 2020 7 11 2021 7 12 0]
6 2021 7 13 2022 7 11 0]
7 2022 7 12 2023 7 10 0]
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1 2017 1 31 2017 7 10 0.1
2 2017 7 11 2018 7 10 0.0
3 2018 7 11 2019 7 10 1.3
4 2019 7 11 2020 7 10 0.8
5 2020 7 11 2021 7 12 0.8
6 2021 7 13 2022 7 11 1.7
7 2022 7 12 2023 7 10 0.7
(D ( ) ( )
100
Q)
1 2017 1 31 2017 7 10 198,645,708,665 18,752,575,108|  179,893,133,557
2 2017 7 11 2018 7 10 43,337,994,700 75,177,733,562|  148,053,394,695
3 2018 7 11 2019 7 10 27,958,493,728| 49,316,252,389|  126,695,636,034
4 2019 7 11 2020 7 10 21,269,725,497| 47,946,321,229]  100,019,040,302
5 2020 7 11 2021 7 12 42,056,318,479 26,659,651,0200  115,415,707,761]
6 2021 7 13 2022 7 11 44,796,942,487| 16,979,754,400  143,232,895,848
7 2022 7 12 2023 7 10 33,262,439,146| 17,982,372,846|  158,512,962,148
(D1
2
28,802,223,480 95.23
( ) — 1,441,535,694 4.77
) 30,243,759,174 100.00
(D
2
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) () ) )
) )
SIGNUM GENEVA1 0% | 27,914,000,000 101.97] 28,466,041,160) 103.18] 28,802,223,480] 0.000[2025/12/15]95.23]
12/15/25
D
C 2
95.23
95.23
)
20,814,348, 256 97.27
( ) — 584,163,668 2.73
( ) 21,398,511,924 100.00]
(G
2
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