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10.BlueBay Investment Grade Absolute Return Bond Fund S-JPY

BlueBay Funds Management Company S.A.

50

10

0.74

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

UBS Asset Management Americas LLC
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Graham Capital Management, L.P.
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SG Kleinwort Hambros Corporate Services (CI) Limited

Graham Capital Management, L.P.

Amundi Asset Management S.A.S

Societe Generale Securities Services France S.A.

CACEIS Investor Services Bank S.A.

SG Kleinwort Hambros Trust Company (CI) Limited
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32,968,612,362 25.41

12,241,258,903] 9.43

12,195,083,159 9.40

7,688,852,160) 5.93

32,125,194,222, 24.76

61,202,184,449 4717,

( ) — 3,457,119,007 2.66

( ) 129,753,110,040 100.00]
1
2)

) ) ) )

)
12,977,419,098 1.0850, 14,080,499,722 1.2281 15,937,568,394]12.28
17,064,486,729 0.8858] 15,117,164,361 0.8641 14,745,422,982[11. 36|
13,162,795,195| 1.0200 13,426,051,099 1.0293 13,548,465,094(10.44]
9,896,504, 606] 1.2349] 12,221,694,004 1.2450 12,321,148,234] 9.50]

BlueBay Investment Grade 1,119,788.479 10,646.97 11,922,362,180] 10,931.76] 12,241,258,903 9.43
Absolute Return Bond Fund
S-JPY
14,688,684 ,066 0.8896 13,068,198,533] 0.8324 12,226,860,616( 9.42
S
MA Hedge Fund Strategies Limited 1,210,289 9,835.74] 11,904,095,905 10,076.17] 12,195,083,159 9.40|
MANAGED FUND / Graham Quant 728,111 10,487.22] 7,635,860,241f 10,560 7,688,852,160| 5.93]
Macro Fund Limited Class BR
6,822,564 ,896| 1.1632 7,936,007,488| 1.1066) 7,549,850,313| 5.82]
6,242,697,882 1.22214 7,629,605,082 1.1498] 7,177,854,024] 5.53
6,116,830, 322 0.9786] 5,986,168,709 0.9803 5,996,328,764] 4.62]
( )
5,180,706,394 0.8997  4,661,081,543] 0.9009) 4,667,298,390 3.60
1
2)
25.41
24.76
4717,
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97.34
)
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
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 —
8 160,136,214,559 — 9,465 —
9 140,975,868,883 — 9,513 —
10 132,907,784,400 — 9,495 —
11 124,868,144,940 — 9,497 —
12 125,628,929,779 — 9,491 —
2024 1 129,753,110,040 — 9,527 —
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
8 2023 7 11 2024 1 10 0.5
D ( ) ( )
100
2)
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 16,979,754,4000  143,232,895,848
7 2022 7 12 2023 7 10 33,262,439,146] 17,982,372,846 158,512,962,148
8 2023 7 11 2024 1 10 22,645,945,373| 48,776,177,030,  132,382,730,491
1) 1
2)
25,089,411,950 97.87
( ) — 546,799,746 2.13
) 25,636,211,696 100.00
D
2)
) () @) ()
() )
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SIGNUM GENEVA1 0% | 23,995,000,000] 103.60] 24,860,667,700] 104.56| 25,089,411,950] 0.000/2025/12/15]97.87
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