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BAHEE MAELTHHEE, BABMRE. AFAELFinancial Statementshr s HkEL .

WESIU—EIFRLI-ELDTY,

1. EBREHESE
201751231 BT 9 S HiM (K FILTERTR)
IRk
ZWMERLE _
RITHIF 1,794.33
BEHEME 1,075,257.23
Z DR EE -
1,077,051.56
®A
B RN (14,160.40)
TVNT ¢ TEBRITFEH (4,560.61)
REmERER (86,892.21)
E A 2R (1,580.59)
ZTOER (4,700.10)
EPIR AN (23,721.07)
YIHhR T4 T7UER (6,210.95)
SETE AN (10,000.00)
(151,825.93)
BEHEALS 925,225.63
WA SRR 5 RBABE 1287,108.74
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
FREFFEREOMES) :
-®E 1,563,692.27
- BEFHEGI (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
BEMEE 925,225.63
BEMSFTHITRLERMIBR 1,287,108.74
ABFHMEIIZR I ERMIBR (63,780.94)
ZDABIE 1Tk HEBRMISRE (4,385.58)
AT 3 VIR HERMBE 171,853.15
1,390,795.37
REHRTMHIBHEDMMES
-BE 1,563,692.27
- BEFHIEGI (319.53)
- ZOh ARSI 2,210.00
AT avmsl 831.61
1,566,414.35
AR
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
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3. REHER

(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 1,377,46949  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%
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(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%
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(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.

AEFHEIE
s e . , . RERFEE
HEB RiER BE FEAD BE WG flid% R RL)  CREL) 54 F
MITSUBISHI UFJ
12/21/2017  01/31/2018 EUR 97329319  USD 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 UmEl
AEA{E
4% AT a Vil B BETE  CGERL)
UBS BASKET FX OPT -0.000398 usD (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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