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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

29/138



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodoooddooonooodd

/
10
50
15
10 20
1 12 31
0.6
15
1
15
2019 10 10
UBS Asset Management Americas LLC
MUFG Alternative Fund Services (lreland) Limited

12 _MANAGED FUND / Graham Quant Macro Fund Limited Class BR

30/138



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooodoooddooonooodd

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.
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SG Kleinwort Hambros Trust Company (CI) Limited
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19,174,240,195 18.34
10,093,566, 307, 9.66
10,031,501,118] 9.60
10,019,305, 343} 9.58
30,144,372,768 28.84
52,562,268,189 50.28
( ) - 2,659,632,069 2.54
( ) 104,540,513,221 100.00]
D
2
) ) ) )
)
10,292,909, 600 1.0586| 10,896,208,826) 1.08200 11,136,928,187(10.65|
8,727,131,848 1.2572) 10,972,156,533 1.2694 11,078,221,167/10.60]
9,062,491,539 1.1302| 10,243,129,238 1.1193] 10,143,646,779 9.70)
8,078,998,282] 1.2643 10,214,558,965 1.2535( 10,127,024,346 9.69
12,342,389,169 0.8479] 10,465,612,200) 0.818 10,096,074,340] 9.66)
S
BlueBay Investment Grade 906,113.188] 11,040.921 10,004,323,952 11,139.411 10,093,566,307| 9.66|
Absolute Return Bond Fund
S-JPY
MA Hedge Fund Strategies Limited 1,004,628 10,042.2] 10,088,681,579 9,985.28 10,031,501,118] 9.60]
MANAGED FUND / Graham Quant 985,861 10,772.67] 10,620,360,592 10,163 10,019,305,343| 9.58|
Macro Fund Limited Class BR
5,501,130,124] 1.2744 7,010,955,74]] 1.1024[  6,064,445,848 5.80
5,028,590,599 1.0068] 5,062,877,217] 1.0049| 5,053,230,692 4.83
( )
4,848,151,245 0.8075) 3,915,280,053 0.8302] 4,024,935,163| 3.85
4,678,173,814] 0.8850] 4,140,471,818 0.8576 4,012,001,862| 3.84
(G
2
18.34
28.84
50.28
97.46
)
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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
8 (2024 7 10 ) 139,743,801,190| 139,743,801,190 9,663 9,663
2024 1 129,753,110,040 — 9,527 —

2 131,292,211,565 — 9,585 —

3 131,561,837,895 — 9,674 —

4 138,418,285,462 — 9,717 —

5 138,751,715,979 — 9,686 —

6 139,857,037,206 — 9,639 —

7 143,920,046,082 — 9,593 —

8 145,521,332,306 — 9,512 —

9 119,525,834,627 — 9,493 —

10 98,357,081,351 — 9,424 —

11 98,933,816,401 — 9,413 —

12 100,159,164,919 — 9,438 —

2025 1 104,540,513,221 — 9,504 —

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

8 2023 7 11 2024 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 7 10 1.8
9 2024 7 11 2025 1 10 1.9
1) ( ) ( )
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 26,659,651,020] 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
8 2023 7 11 2024 7 10 49,483,636,426| 63,386,263,718]  144,610,334,856
9 2024 7 11 2025 1 10 17,102,680,192 55,328,034,045  106,384,981,003
1) 1
2)
19,592,524,020 97.43
( ) - 516,259,033 2.57,
) 20,108,783,053 100.00]
1)
2)
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) () ) ()
¢ (H
SIGNUM GENEVA1 0% | 17,786,000,000] 105.51] 18,766,601,340 110.15 19,592,524,020] 0.000/2025/12/15]97.43
12/15/25
D
2
97.43
97.43
)
18,413,867,442 95.51
( ) 864,927,296 4.49
( ) 19,278,794,738 100.00]
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