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1. EBREHESE
2018512 A3 B T S HiM (K FILTERTR)
IRk
ZHE LS N
RITHIF 2,926.01
BHEMR 514,648.05
Z D fthiR -
517,574.06
RA
EIREHREN (7,672.64)
TUNT 1« TEBRITFHH (4,501.03)
AR (47,576.97)
1B A Z T (863.89)
ZTOthERA (10,949.77)
FEREREN (23,080.50)
YIHhR T4 T7VER (3,025.19)
SZETE AN (10,055.80)
(107,725.79)
BRPELE 409,848.27
REIHFTAICR D ERMBR 314,147.73
AT a VEEIIC RS REMBR 116,559.45
ABEFHIMEIIT RS ERMIER 67,042.34
ZOMNEABERG 1Tk HRBMIER 1,449.09
L RB MR 499,198.61
REGFEREOMIE :
-BE (1,493,300.01)
AT avEmsl 15,198.16
- AEFHIEmE] 20,402.21
- Z DN EAZERSI (761.50)
(1,458,461.14)
EREBCLIMIEDER (biEE) (549,414.26)

GE) () NOEFERF, Y1 FRADEFETY,
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2. MEELDIHES

20184 12R31HICHR T I 58/

(K FILTERTR)

HEOMRE 11,126,886.47
BE MRS 409,848.27
BEMHTHIR L ERMIBR 314,147.73
ABFHIMEIIT RS ERMIBR 67,042.34
ZDMAZEGZ% 5 RBMIER 1,449.09
+ T a VIR ZRRMBR 116,559.45
499,198.61
FREHMEIE S DM
-BE (1,493,300.01)
- BEFHIEGI 20,402.21
- ZTOh ARSI (761.50)
-A T arvEms| 15,198.16
(1,458,461.14)
HAH

Covered Cally 5 R
JPY-Hedged” 5 X
Un-Hedged 5 X

B8

Covered Cally 5 R
JPY-Hedged 5 X
Un-Hedged 5 X

By

Covered Cally 5 R
JPY-Hedged 5 X
Un-Hedged” 5 X

600,039.46
70,631.92
158,890.14

(2,341,732.16)
(286,767.89)
(1,836,851.96)

(601,821.60)
(70,828.45)
(136,142.22)

HROMRE

GE) () NOERFERF, Y1 TRAOEFETY,

(4,444,582.76)

6,132,889.45
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3. REHER

(201841231 HIRFE)
(K FILTERTR)

$#4A BE HE S HE i Bl MEEHE
&%
DENMARK
DANSKE BANK A/S FRN PERPETUAL EUR 300,000 342,338.18 344,646.01 5.62%
342,338.18 344,646.01 5.62%
FRANCE
BNP PARIBAS SA FRN PERPETUAL usD 485,000 489,214.73 495,194.70 8.08%
CREDIT AGRICOLE SA FRN PERPETUAL usD 425,000 432,577.30 437,792.50 7.14%
SOCIETE GENERALE SA FRN PERPETUAL usD 200,000 200,000.00 169,830.00 2.77%
1,121,792.03 1,102,817.20  17.99%
ITALY
INTESA SANPAOLO SPA FRN PERPETUAL EUR 350,000 368,514.40 420,743.79 6.86%
UNICREDIT SPA FRN PERPETUAL EUR 475,000 558,481.25 457,620.95 7.47%
926,995.65 878,364.74  14.33%
PORTUGAL
CAIXA GERAL DE DEPOSITOS SA FRN PERPETUAL EUR 200,000 211,551.38 250,475.60 4.08%
211,551.38 250,475.60 4.08%
SPAIN
BANCO BILBAO VIZCAYA ARGENTARIA SA FRN usD 400,000 400,000.00 336,160.00 5.48%
PERPETUAL
BANCO BILBAO VIZCAYA ARGENTARIA SA FRN EUR 200,000 222,930.00 217,212.22 3.54%
PERPETUAL
BANCO DE SABADELL SA FRN PERPETUAL EUR 200,000 222,197.85 211,873.71 3.45%
BANCO SANTANDER SA FRN PERPETUAL EUR 300,000 330,114.38 348,740.77 5.69%
IBERCAJA BANCO SA FRN PERPETUAL EUR 200,000 247,900.00 208,688.89 3.40%
1,423,142.23 1,322,675.59  21.56%
SWITZERLAND
CREDIT SUISSE GROUP AG FRN PERPETUAL usD 580,000 574,276.25 550,895.60 8.99%
UBS GROUP FUNDING SWITZERLAND AG FRN usD 375,000 390,877.36 377,358.75 6.15%
PERPETUAL
965,153.61 92825435  15.14%
UNITED KINGDOM
BARCLAYS PLC FRN PERPETUAL EUR 225,000 256,198.04 272,898.48 4.45%
HSBC HOLDINGS PLC FRN PERPETUAL usD 475,000 475,000.00 434,986.00 7.09%
731,198.04 707,884.48  11.54%
TOTAL . 5,722,171.12 5,535117.97  90.26%



J—)LK-33X -7 K

(2018%F12A31HIRTE)

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

SPAIN

BANCO DE SABADELL SA FRN PERPETUAL EUR 200,000 250,978.60 206,823.27 3.37%
250,978.60 206,823.27 3.37%
TOTAL L 250,978.60 206,823.27 3.37%
TOTAL INVESTMENTS IN SECURITIES 5,973,149.72 5,741,941.24 93.63%
CASH AT BANKS 318,802.93 5.20%
OTHER NET ASSETS 72,145.28 1.17%
TOTAL NET ASSETS 6,132,889.45 100.00%
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(2018412 A31 AER7E)
AETHIMEI
| REBTMES

#El RER EE BE e mECEEL)  CRRL) ek

MITSUBISHI UFJ
12/21/2018 01/31/2019 UsD 212,880,396 JPY 1,922,350.96 1,944,987.07 22,636.11 GLOBAL

CUSTODY, LUX

TOTAL 22,636.11

As at December 31, 2018, the unrealized appreciation on this contract was USD 22,636.11.

. . . . . REDFEERRE
#HER RER BE FEH] BE G filiks K KIL) (K FL) EIHMF
MITSUBISHI UFJ
12/21/2018  01/31/2019 EUR 86301931  USD 988,519.49 989,113.76 (594.27) GLOBAL
CUSTODY, LUX
TOTAL (594.27)

As at December 31, 2018, the unrealized depreciation on this contract was USD 594.27.

Z 7Y 3 Vsl
N IE{TIE
AR * T3 U BEBE HETA (K FJL)
UBS BASKET FX OPT -0.006442 USsD (2,680,890) 17,271.60
(2,680,890)  17,271.60

As at December 31, 2018, the investment in options at fair value was USD 17,271.60.
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