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20184E 3 A19H  |20184:4 H19H  [20184: 5 A21H [20184E 6 A19H |20184:7 A19H [20184: 8 H20H

A A A A A A
(A) ERHZEIE 6,642,837 6, 530, 332 5,753, 850 4,949,407 5,450, 831 5,022, 158
B2 e X4 4 6,643, 189 6, 530, 669 5,754, 412 4,949, 780 5,451, 250 5,022, 586
Z B - 7 - - - -
TALFIR A 352 A 344 A 562 A 373 A 419 A 428
(B) FiEEHTEER A 11,691,887 A 265, 031 A 12,936, 043 A 10,531,882 A 2,807,499 A 11,581,567
D= 364, 539 176, 112 171,871 156, 970 258, 527 310, 780
FEE A A 12,056, 426 A 441,143 A 13,107,914 A 10, 688, 852 A 3,066,026 A 11,892, 347
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Sy BLHEA R NL A
ABE A A

RYPIFBIBHEE (G+H)

A109, 765, 365
A 5,513,534
A115, 278,899
A 8,476,005
( 8,667,521)
(A 17,143, 526)

90, 208, 068
A197,010, 962
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A 5,404,203
A112,596, 186
A 8,474,329
(- 8,636,055)
(A 17,110, 384)
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A193,062, 727
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A 5,064,452
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(- 8,379,412)
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A\203, 508, 469
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A127,402, 280
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79, 910, 956
A199, 059, 488

A124,096, 780
A 4,499,728
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(A 15,570, 711)

73, 454, 989
194,228,739

(%)
()
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VR BN E e AR
PERIY b — B e A

657,197, 3611
6,092, 314
163, 319, 819H1
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Gy B Y R ST A KE 89, 525, 0121 88, 278, 8841 84, 795, 253 83, 192, 377H 79, 739, 689H 73,322, 354H
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J—)LK-23R 772K

J—)LK-33XR-T72F

BAHEE MAELTHHEE, BABMRE. AFAELFinancial Statementshr s HkEL .

WESIU—EIFRLI-ELDTY,

1. EBREHESE
201751231 BT 9 S HiM (K FILTERTR)
IRk
ZWMERLE _
$RITHRIF 1,794.33
BEHEME 1,075,257.23
Z D fthiR 2 -
1,077,051.56
®A
B E BN (14,160.40)
TVNT ¢ TEBRITFEH (4,560.61)
&R (86,892.21)
E A 2R (1,580.59)
ZTDOiER (4,700.10)
EPIR AN (23,721.07)
YIHR+T4TUEA (6,210.95)
SETE AN (10,000.00)
(151,825.93)
BEMEAS 925,225.63
WA SRR 5 RBABE 1,287,108.74
AB TGk HEBRHIELR (63,780.94)
ZOMSNEABIRE <k 5EHRMELR (4,385.58)
AT 3 VIR A RIMEE 171,853.15
£ bt 1,390,795.37
FREHFTMREOMES) :
-®E 1,563,692.27
- ABFHImE] (319.53)
- Z DN EABESI 2,210.00
A7 avms| 831.61
1,566,414.35
BEEBICKOPMREDEM (PIEE) 3,882,435.35

GE) () NOEFERF, Y1 TRAOEFETY,



2. MEELDIHES

20174 12R31HIC¥K TS 5 8iM

J—)LK-33XR-T72F

(K FILTERTR)

HEOMRE 21,932,795.41
BE MRS 925,225.63
BB TR D REMIBR 1,287,108.74
ABTHIEZRSREMER (63,780.94)
ZDABIE 1Tk HEBRMISRE (4,385.58)
+ T 3 VEBIZ R D REMIBE 171,853.15
1,390,795.37
KRR EHMEIE S DML
-BE 1,563,692.27
- BEFHIEGI (319.53)
- ZOh ARSI 2,210.00
AT avmsl 831.61
1,566,414.35
EAH
Covered CallZ 5 X 1,805,405.02
JPY-Hedged” 5 X 193,583.35
Un-Hedgeds 5 & 316,913.39

E&

Covered Call¥ 5 &R
JPY-Hedged” 5 X
Un-Hedged” 5 X

(11,127,623.39)
(989,455.44)
(2,774,450.16)

[GE]

Covered Call2 5 X (1,741,917.28)

JPY-Hedged 5 & (115,826.72)

Un-Hedged” 5 X (254,973.06)
(14,688,344.29)

HRoMmEE

GH () RNOLEBIEF, Y1 T RADEETT,

11,126,886.47



3. REHER

J—)LK-33XR-T72F

(2017412R31A3RFE)

Kk FILTHRR)

$#4A BE HE S HE i Bl MEEHE
&%
AUSTRIA
ERSTE GROUP BANK AG FRN PERPETUAL EUR 200,000 222,618.68 294,174.38 2.64%
222,618.68 204,174.38 2.64%
DENMARK
DANSKE BANK A/S FRN PERPETUAL EUR 500,000 570,563.63 683,333.27 6.14%
570,563.63 683,333.27 6.14%
FRANCE
BNP PARIBAS SA FRN PERPETUAL usD 685,000 690,952.77 755,013.85 6.79%
CREDIT AGRICOLE SA FRN PERPETUAL usD 625,000 636,143.09 751,475.00 6.75%
SOCIETE GENERALE SA FRN PERPETUAL usD 200,000 210,868.08 209,660.00 1.88%
1,537,963.94 1,716,14885  15.42%
IRELAND
ALLIED IRISH BANKS PLC FRN PERPETUAL EUR 260,000 276,847.40 353,194.66 317%
276,847.40 353,194.66 317%
ITALY
INTESA SANPAOLO SPA FRN PERPETUAL EUR 550,000 579,094.05 805,115.97 7.24%
UNICREDIT SPA FRN PERPETUAL EUR 475,000 558,481.25 572,353.52 5.14%
1,137,575.30 1,377,469.49  12.38%
NORWAY
DNB BANK ASA FRN PERPETUAL usD 315,000 315,000.00 339,204.59 3.05%
315,000.00 339,204.59 3.05%
PORTUGAL
CAIXA GERAL DE DEPOSITOS SA FRN PERPETUAL EUR 200,000 211,551.38 277,149 .44 2.49%
211,551.38 277,149.44 2.49%
SPAIN
BANCO BILBAO VIZCAYA ARGENTARIA SA FRN usD 400,000 400,000.00 414,424.01 3.72%
PERPETUAL
BANCO BILBAO VIZCAYA ARGENTARIA SA FRN EUR 200,000 222,930.00 260,856.98 2.34%
PERPETUAL
BANCO DE SABADELL SA FRN PERPETUAL EUR 600,000 666,593.56 756,525.60 6.80%
BANCO SANTANDER SA FRN PERPETUAL EUR 300,000 330,114.38 409,899.10 3.68%
BANCO SANTANDER SA FRN PERPETUAL EUR 400,000 470,365.84 507,491.69 4.56%
CAIXABANK SA FRN PERPETUAL EUR 200,000 224,510.00 267,305.29 2.40%
2,314,513.78 2,616,502.67  23.50%
SWITZERLAND
CREDIT SUISSE GROUP AG FRN PERPETUAL usD 780,000 772,302.54 846,830.41 7.62%
UBS GROUP AG FRN PERPETUAL usD 775,000 807,813.22 824,778.22 7.42%
1,580,115.76 1,671,60863  15.04%



J—)LK-33XR-T72F

(2017%12A31BHRE)

(K FILTERER)
f4i] BE BE HE R Bl fEELLEE

UNITED KINGDOM

BARCLAYS PLC FRN PERPETUAL EUR 225,000 256,198.04 311,479.72 2.80%
HSBC HOLDINGS PLC FRN PERPETUAL UsD 875,000 875,000.00 919,773.74 8.28%
1,131,198.04 1,231,253.46 11.08%
TOTAL INVESTMENTS IN SECURITIES 9,297,947.91 10,560,039.44 94.91%
CASH AT BANKS 589,969.88 5.30%
OTHER NET LIABILITIES (23,122.85) -0.21%
TOTAL NET ASSETS 11,126,886.47 100.00%



J—)LK-33XR-T72F

(201712831 HIRFE)
AHETHEmE
 RERERE
wEe RER BE M AR g s CKRL)  GERL) HGI4EF
MITSUBISHI UFJ
12/21/2017 01/31/2018 USD 2,317,945.48 JPY 262,269,736 2,331,864.22 13,918.74 GLOBAL
CUSTODY, LUX
TOTAL 13,918.74

As at December 31, 2017, the unrealized appreciation on this contract was USD 13,918.74.

AETHIMEI
" . . | REEFEE
#El RFA BE R4 ER e MECERL)  CRERL) ®EIHF
MITSUBISHI UFJ
12/21/2017 01/31/2018 EUR 973,293.19 uUsD 1,158,720.14 (1,170,999.25) (12,279.11) GLOBAL
CUSTODY, LUX
TOTAL (12,279.11)

As at December 31, 2017, the unrealized depreciation on this contract was USD 12,279.11.

7L 3 UEEl
AEA{E
4% AT a Vil B BETE  CGERL)
UBS BASKET FX OPT -0.000398 usbD (5,214,830) 2,073.44
(5,214,830) 2,073.44

As at December 31, 2017, the investment in options at fair value was USD 2,073.44.
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(E1840) RERA20184 7 A17H
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[RAE—+T—IL IY—T7U K] [F. 7R1THICEIBHOREZTVEL,
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Jif§ % ?F
M % % % Epaa|
1451 (2016427 A 14H) 10, 050 0.0 62.2 — 241
1581 (2017421 A 16H) 10, 047 A0. 0 — — 355
1681 (201742 7 A 14H) 10, 046 A0. 0 — — 284
1741 (201842 1 H15R) 10, 046 0.0 — — 707
18H1 (201847 A17H) 10, 044 A0.0 — — 210
(1) Y77 v ROMEBX 2RI RIBEPFEL 2N D, XU Fv—2 %I XA,
() MERMIEE] TR — et R,
OXHAhDOEAE(MEE L TRFEDHR
. H g | % 1 ] | g % | 1% %
W % =M A |k B KL X
(€2 M % % %
201841 H15H 10, 046 — — —
1 AR 10, 046 0.0 — —
2 AR 10, 045 A0.0 — —
3HR 10, 045 0.0 — —
4 AR 10, 045 A0.0 — —
5K 10, 044 A0.0 — —
6 AK 10, 044 0.0 — —
C S
201847 H17H 10, 044 A0.0 — —
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Ir—-T—) IF=TFUF

OERifZ@

@ L HIPDEEMEBEFDHHIZDONT

OREMEBEDEN =

HAEMREIEHAF TR0, 02%DTFEE LY E LT,

EAEMEREFOHS

10,047

1m%——1 7777777777777777777777777777

10,045 F -~ - - b—rm——m——————— - - - - -

10044 F - = - = - - - - - m o m oo X—

10,043 1 1 1

2018/1/15 2018/3/13 2018/5/14 2018/7/9
\ — BEfiE (D)

Q@ REFIRIFEIZTOLNT

<EHFRI—IILZEDESIOHE >

- BERICKLZ2ERMBNREOEZEEXZ T T, &8
FRa— L EZAYPEFIT0%E TERZKETHTE
L.BFTIEYAFTRO.07T%FEETHBLEL,

<EEFEHEHF (31 AW OFMEYDHE>

- BRIZLPBHPEBROEANG EN D, BESE
Gz (31 AY) OFEY EHb<AF X
0.1%% TRISKETHBLELE, HEMDL
2018 3 A LA IT T A+ R0. 20%FBEE
TETLELOD., TZORARIIN T TEHE
BOFHRBENGEMDERL, BTEYAFR
0. 15%RETHBLEL.

Q@ LUZIREBERXDR— LT+ AFIZDNT

cHhHAENI—IIL - O—U B KU CPIREREIE
~ADEEEBELT. RELE-NEOERES LU
BEGTRBMEORBFZRVELRz, TOHKE.
FFHENEIEA LA >-E00D, ERELIC
HTBIAFTRAEFERLEDEEEZITT.
HEMBIIE LR TTEEAY EL,

OS&DERAE

OERIRENREAEL

- PMEFEONCER LTS EFRLTLET
A, BEROYBERTH S 2%ICIEEMREE
BHhET, LEA-T, &L EMBENBER
AT SdEBESNA MDD, BHEFIZ
BATHBTHIEFELTVET,

OSENERA&

- hAEOEGEVENER (HERHES) HE
W5, 3—I - O—2B XU CPREMSIFA
DREZEL T RE L - INEDOHERCERHELE
BRBEDRFEDE LIERZTSIAHTY,



Ir—-T—) IF=TFUF

O1FAAYDERARAM

(20184 1 A16H~2018% 7 A178)

BUEHIZIESVWET A,
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O%E. 8. TARVEAEMENKR is7aeRE) OBBOIRR  (018%F 1 A168~20185% 7 B178)
H H ER.ES H H E il
F M
W HE 210,468, 415 W mu%wE A 24,297
gL e m— A 10, 468, 437 S 155
= DA RS GEAT4E) 199, 999, 978 S
B) afE 76 SCHAFILE. A 25,082
HRILFREHI G 56 (B) HEAELES (A) A 24,297
ARALFIE 20 (© ‘BN S 3,229,833
© ﬁm%iﬁ@ﬁw -8) 210, 468, 339 0 EmEREAEE 3,044,609
It 209, 541, 347 N _
SR 026, 09 (E) %ﬁ%@ﬁﬁ Ab, 323,153
D) SIELOK 209, 541, 34701 (F) 3¥(B+C+D+E) 926, 992
1AO%1- Y HEfH%E (C/ D) 10, 04419 REEBIESESE (F) 926, 992
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Hirh— R A e A 1, 159, 950, 287H EFE LGN R VN ET,
Floo 1 RN RIEERIT. WKL 0044 TY,
OMIRIZBIT D IEADONR (YHRBEEETLEBRENR L THHREFLET & DA%

BN A=V RET7 7 R (B~ YHY) 2013—-12 99, 5821
HHINA A=V RET7 7 R B~y TYHY) 2014-02 99, 57214
FIANA A=V RET7 7 R (BE~YyTYHD) 2014—-03 99, 572H
@%A% A= KEZ77 K (BFE~yTHY) 2014—-04 99, 562H
FIE D HEZ 7> o F (BE~yTYHY) 2014-09 99, 5531
FYHEZ7 7 o F BE~yTHY) 2014—-12 99, 5331

B HE7 7 B B~y R L - REEESEM) 2014—12 99, 53314
BIOHAE7 7o 8 (B~ TYHD) 2015—-03 99, 523
FI#AfE7 7 K (BE~yTY72L) 2015—-03 99, 5231

EEFIE D 7 7 o K (B~ DL - RYEESEMN) 2015-03 99, 523
BENEEA— T (EE®ERE) Ma—2 (ff H G 1, 692, 054
BrEEAEEA -7 GRERIVE) Kk Mra—x (47 RER) 200, 0004
FEEAEA— 7 (BRI 5 FLa—2 (A REA) 1, 008, 738
FEAEA— 7 (EEBIUY) 77U h - 70 Fa—2 (FHRER) 63, 6971
FELEAEREA— 7 (BIERIVE) 7790 - L7 va—2 (fHIRER) 6, 316, 4521
FEALE A — 7 (EERIUY) ~x— - T—L - 77 R (4 2 [ERER) 7,266, 12111
R A — 7 GEERIRAED) M a—2 (fHREA) 5,154, 901
R A — 7 GRERIRAD) Kk Fra—2 (A RER) 49, 9664
ARG RSEA— 7 (BREEYIUY) 5 RLra—2x (fHRERD) 995, 1611
WRABE WK A — 7 > @B 7700 - L7 ba—A (FHRRER) 2, 234, 0051
ARG A— 7 (BREEYIUY) fESCa—X (fFH R 28, 349
R E A — 7 GEERIRED) (> RR2 7 - VBT a—2 (fHRER) 1,013, 875
MR E A — 7 (EERIRAE) ~ 30— 7 —b - 77 R (4 2 [EREA) 6, 981, 260
BrEEAEEA—7 Y GRERIVE) PEDTa—R (51 RER) 19, 989
~F— - =) Ty NIV 976, 918H
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