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THAZR (201655 1 518H) | 8,661 200 |[A11.4 | 9,262 | A 7.4 | 28.91 |A 6.0 0.1 97.9 208
2HAZR (20165£ 2 A18H) | 8,824 200 4.2 | 9,489 2.4 | 285 |& 1.2 0.1 98.9 214
SEAR (201653 B18H) | 9,547 200 10.5 | 10,071 6.1 | 30.62 7.2 0.0 98.6 234
4 EAR 201652 4 §188) | 9,621 200 2.9 110,297 2.2 | 30.57 |A 0.2 0.0 98.7 238
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(HAE) 20174E10818H 9, 493 — 13, 081 — 35.50 — — 98.9

257238 108=% 9,429 | »~ 0.7 13,154 0.6 34.47 | &~ 2.9 — 98.0
(HA=R) 20174£11820H 9,427 | & 0.7 13,217 1.0 34.41 | & 3.1 — 97.0

(BAm) 20174£11 8204 9,227 — 13,217 — 34. 41 — — 97.0

Z5245A MB=x 9, 602 4.1 13, 460 1.8 34.53 0.3 — 99.0
(A=) 20174E12818H 9,524 3.2 13.719 3.8 34.14 | & 0.8 — 97.4

(BAE) 20174E12818H 9,324 — 13,719 — 34.14 — — 97.4

5258 128 9, 469 1.6 13,790 0.5 34.07 | & 0.2 — 97.2
(8A=R) 20184 1 B18H 9,776 4.8 14, 384 4.9 34.53 1.1 — 98.0

(HAE) 20184 1 B18H 9,576 — 14, 384 — 34.53 — — 98.0

52687 1Bk 9,621 0.5 14, 498 0.8 34.20 | & 1.0 — 98.7
(BA=) 20184 2 B19H 9,159 | & 4.4 14,068 | & 2.2 32290 | & 4.7 — 97.7

(BAE) 20184 2 B19H 8. 959 14, 068 — 32.90 — — 97.7

25278A 2 A% 9,0M 0.6 14,126 0.4 33.02 0.4 0.0 98.7
(HA=<) 20184 3 B19H 8,800 | & 1.1 14,203 1.0 32229 | & 1.9 — 98.6

(HAE) 2018% 3 B19H 8, 660 — 14,203 — 32.29 — — 98.6

Z528HA 38k 8,391 | & 3.1 13,632 | & 4.0 32213 | & 0.5 — 98.2
(BA=R) 20184 4 B18H 8,384 | & 3.2 13,985 | & 1.5 31.45 | & 2.6 — 98.7
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=} B 20176108198 2017118218 20174128198 20184 1 B19H 20184 2 B20H 20184 3 H20H
~20174E118208 | ~20176:12818H | ~20184E 1 B18H | ~20184E 2 H19H | ~20184 3 H19H | ~2018% 4 H18H
LS ECE FHAH) () 200 200 200 200 200 200

SESEMEREL R (%) 2.12 2.10 2.05 2.18 2.26 2.39
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LHADUN SIS () 17 37 43 19 68 71
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(d) DECAERIRY %= 92.79 68.74 28.80 0.00 0.00 0.00
(e) ZHnEngE (at+b+c+d) 2,734.97 2,703.45 2, 666. 48 2,649. 35 2,584.79 2,521.05
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VIVDFEIETRBRVET . 7Y aVONN—KRFEE. BT 5 ADMEERZBEDNO%IEE S
LET,
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MBEEEEDZEHEICER L. ZENRERZITENET,
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17035 OERAORH

£523H8~£528HA
B g |(017.10.19~2018.4.18) E B8 0 @B =
P
_ . | {ESEE = Hp 0 TR % < (EEER R
B & %M o) 0.659% HECch D I EAE IR0, 196/ TF .
e BESHAE. T7 Y ROEHEHE. ST OEHEE. BEE
WERW | QO | 029 | prae mnes . amasE0rRE0NE
EraSlE. ERREEESEEEDEN. OENTOSET 7Y~
Gmaim | @ | o |FERESE ERRSESSEENORT. OBATOS 7Y KO

B BARDEHRIEHSOXNIM

(% 5E iR 17)

(M (0.013)

REERITO . ERMEDOER. RIERHN S DIERDIRITOXIM

FEERFL T A = Bt OB RFEF R PO HR miEIH

ol DoAY | = T | rEmmTaes. AMESSOREOR. FEE AT S T
s | — _ | ammsmm—mronmEsRER, AeoTsEmRIn
AMEEIER. AMEEONEIOBERET 303ICHT 5
ZOMBRA| 0 | 000 | ZOMEM=SD0ZOMER, HOOTEEHELS
EERM | O | 0000 |EEERE. EEIAZCTILST Y ROBEICHF DR
8 gt 61 0. 663

GE1) HPDER CEERONDZ2DDFHERZSO) (BN, BNICK > CTRREORICEEN G D /h. HEHOBMEDEEAICK
DEHUERTY, BB, TEZRTFHE. BMEESEG B LUZ0OMEBERE. 0T 7Y RMEHFANTVWD YT —T 7

RAZINSTcZBED DB, TOT 7Y RICHMTB2DDESHET .
(x2) SEBOERE. COT 7Y RPMESFANTVDREESES (NU—07 Y RERL) N> BRZSHE B, BE.

LRREEFEISOBEIDOSEHERIRICSI2 [1 05 OEFOEM] AESTE2HDICDONTIE MALLT 7Y RO
BE] [CKRIBHTEELTHBUET,

(E3) EEMIBEECL(CHRBZELBAEALTHUET,

(x4

R 1 BOHY OZNENOEREEZHPOTIELEME TR L CT100ZROIZBD T,

10



BERIRES ( DREMEETHa 7D NOTFLE7 L (BASERR)

WEE S KUREIDKR

RE(SFEE ML
(20174105198 h 520184 4 H188 & T)
* BB £ B W ~ % 8§
=] f 7 7
O % | & = | 0 %= @
F0O M F0O RiE
&
(megm) | 22396333 | 1,527,252 | 5,559.582 | 375,000

(1) BN, NEREEFED SSIMVDNIDEZ(CLDBRENZSHET.

(X2) SRFZE LR,
(E3) TEADRARBIEFIHET.

WEEEEER
REEETRSS
QUI7E108198 M 520184F 4 B1881% T)
£ 2 B~ & 2 B
5 i % I
# i 0% | = & | 79560 # I 0% | & @ | FPO5E
F0O 3 M +O 8 28]
UBS (CAY) US TOTAL YIELD UBS (CAY) US TOTAL YIELD
FUND BRL OVERLAY & COVERED | 15,878,456 | 1,085,000 68 | FUND BRL OVERLAY & COVERED | 5,559,582 | 375,000 67
CALL UNIT (74T EE) CALLUNIT (AT EE)
GE£1) SFEZELRS.
(12) REOBGRBEIIET,
BFIEREFEAEORE KR Q) FIREESTERS
LIERLHAR (SE23HA~5828H0) hICHI1T BFUERIR 7 e B2 L L
AEDEE|FESH) FH A O # |0 % | ¥
\ F0O F0O A
RS 219 219 219
WEARERER o _ () BEUFBEIET,
MIF7YR AT T XADEFPANHBERT 7~
(NOLZE
B L Wi AEHREOH
O % | S@& | bx 20186 4 B1885E
= % - 5 W %
NS 5 = ¥ mE | &k %
(TATUEES) g %
UBS (CAY) US TOTAL YIELD BRI 3,983, 502 %.3
FUND BRL OVERLAY & 63,499.314| 3,983,502| 98.7 ;
, , . L YZ—T Y -
COVERED CALL UNIT i;\zjjjj < vk 219 0.0
CE1) HEMl3. MAERECNT HTHHEADILE. -
(T2) FHBBOBIRBETET, I - O—Y%, ZOff 154. 758 3.7
ST SR 4,138,480 100.0

() FHBBEDSBAREIF BT,




BEE. 8ff. TABJUBEMEADIKR

BERIRES ( DREKEETHa 7D NOTLE7 L (BASERR)

QUIZE11B208). QUI76128188). (0184 18188). (0184 2 B198). (0184 3 B198). (0184 4 B18E) BHE
& E EE S ETES E25HE E26HE ENE S IS
(A) @& 3,823, 806, 946/ 4, 053,503, 446M3| 4, 250,001,983 4, 069, 006, 403F| 4, 262, 195, 338F| 4, 138, 480, 46470
- O—vz 228,377,021 192, 982, 679 174, 312, 071 186, 079, 662 151, 607, 767 154, 758, 221
BEEES RIS U | 3,505,210,145 | 3,860,300,987 | 4,075,470,154 | 3,882,706,983 | 4,010,367,835 | 3,983,502, 507
TLD RF-TRY - 219,780 219,780 219,758 219,758 219,736 219,736
JRP—-T7 R GHEE) ' ' ' ’ ' ’
HREAS — — — — 100, 000, 000 —
(B)&ff 115, 544, 335 89,126, 184 91,707, 072 96,254,329 | 195,543,919 | 103,967,701
Fih® — — — — 50, 000, 000 —
N ES 80,379, 818 85,037, 258 86, 851, 955 88, 684, 400 93,920, 286 98, 599, 584
KINERS 30,892, 663 68, 855 200,617 2.710, 699 47,345,357 847,221
ISR 4,245, 880 3,960, 809 4,556, 362 4.752.016 4,145,186 4,360,903
Z Ot ILERF 25,974 50, 262 78,138 107, 214 133.090 159,993
(C)$UELRE (A—B) 3,708,262,611 | 3,964,377.262 | 4,158,294.911 | 3,972,752,074 | 4,066,651,419 | 4,034, 512,763
oA 4.018.990.934 | 4.251,862.942 | 4.342.597.791 | 4.434,220.030 | 4.696,014.329 | 4 929.979.237
ARG S A 310,728,323 |~ 287,485,680 |~ 184,302,880 |~ 461,467,956 | 629,362,910 |~ 895, 466, 474
(D) SO 4,018,990, 93401| 4, 251,862, 94201| 4,342,597, 791001 4,434,220, 03001| 4, 696, 014, 32901| 4, 929, 979, 23701
1 O Y E£fE (C/ D) 9, 227/ 9, 324/ 9, 576/ 8, 9500 8, 660F 8. 184/
* EB228AKIC BT D TTAER(F3, 538, 425, 964F3. HIERVHARS (5523HA~55288A) h(CH(F 2 BIIRETTAER(F2, 210, 825, 124F. EIf#HIITAZEIE819, 271, 851 T,
* EBIARDE B ) OREEEI8, 1841 T
* BB 28HAR DI EEFREEN TTAZEZ FE > TH . ZDEEFEE895, 466, 474 TG,
WSSOI
E3 B 017108198 017118208 $258 520175128198 2018518188 278 8 20184 2 5208 = 20184 3 5198
=488 B 0174E11E218 E 0174E1EI18E 688 B 20185 1 8198 Z 018528198 288 B 20186 3 5208 % 20184 4 8188
i E B30 EFYE 50 20657 EI] Y
(A) B4R 77,653, 368 71,261, 472/ 69,723, 415M 84,610, 298/ 65,764, 927/ 67,818, 321/
SEERY S 77,657, 50 71,266, 181 69,729, 658 84,615, 444 65,769, 249 67,823, 898
SRS — 15 70 8 4 8
LA A 4,141 | & 4,74 | & 6,313 | & 5230 |a 4,36 | A 5, 585
(B) Bl Eias A 100,116, 672 48, 850, 014 123,686,435 |~ 263,889,655 | & 107,422,823 |~ 189,186,014
e 728,904 51,992, 668 125,210,763 1,186,518 1,247,216 6,987,973
FEIE A 100845576 | A 3142654 | A 15438 | A 265076173 | A 108.670.09 | A 19173987
= A 421854 |~ 3994007 |~ 4584238 | o 4781002 | o 417102 |~ 4389177
(D)SHBERS (A+B+C) |~ 26,735 158 116,117, 389 188,825.612 |~ 184,060,449 |~ 45,828,958 | A 125,756,870
(E) SiEBgtuIaS A 166501159 | A 264,076,438 | A 22764115 | A 108,725.074 | A 367.136,647 |~ 459,477,285
(F)BhlEsteiEnsg A 300188 |~ 54489373 | A 63,512,422 |~ 79,998,033 | & 122,477,019 |~ 211632735
(AT425152438) (988,508,495 |( 1.051,348,98) |( 1.077.367.173) |( 1.094.952.434) |( 1.152.229,552) |( 1.179,445,178)
(FEEI BSR40 (A 1,025,530, 683) |(~1,105.838,341) |(A1,140,879,595) |(A 1,174,950, 467) |(~1,274,706,571) |(x 1,391,077, 913)
(G)&3t (D+E+F) A 230,348,505 | A 202,448,422 |~ 97.450,925 | A 372,783.556 | A 535,442,624 | A 796, 866,890
(H) &SRS A 80,379,818 |~ 85,037,258 | 86,851,955 |~ 88,684,400 | A 93,920,286 |~ 98,599,584
REBGEUIERS (G+H) | o 310,728,323 |~ 287,485,680 | & 184,302,880 |~ 461,467,956 |~ 629,362,910 |~ 895, 466, 474
BIEELERS A 370018 | & 54489373 |A 6978263 | A 88.853.235 | A 154803448 | A 246 803, 185
(BP4251024%8) ( 988,508,495) |( 1.051.348,968) |( 1,071.096,9%1) |( 1,086,097.232) | 1.119,903,123) |( 1.144,274,728)
(FEEBSR4) (A 1,025,530, 683) |(41,105,838,341) |(A1,140,879,595) |(A 1,174,950, 467) |(A1,274,706,571) |( 1,391, 077,913)
SEERRTIS 30,297,038 13,085, 618 - — — —
EaES A 403173 | & 608195 | A 1145026 | A V26147 | A 474559460 | A 648,663,289

CE1) (SEEHMIE(CIHEEEHRMICN T ZHBERSHIFESHTRRUTHBIET,
(x2) EnEsEEEEE s F BINEEELTAEDEFEZV. TAZ TOS561dERE LT, LOS5EEFEE U TIMESNE T,
(E3) ESDEEDSHEBREF13R—ID SN EEDFEBRE W) | ORZISRIZEL,
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MRS ECE DS ELRIE (F588)

& =] 55238 55245 55258 55268 B27H 55285
(a) BREEREORSEING 73,381, 505H 68, 891, 765H 68, 070, 788H 79,829, 198H 61,593, 857H 63,429, 134H
(b) REBEREOEMISTESER 0 0 0 0 0 0
(c) INsEEEE 988,508,495  [1,051,348,968 |1,077.367.173  |1,094,952,434  |1,152,229,552 |1, 179,445,178
(d) DECEERIRLS 37,295, 351 29,231,111 12,510, 955 0 0 0
(e) ZEINECHRE (a+b+c+d)|1.099, 185, 351 1,149, 471,844 [1,157,948,916  |1.174,781,632  |1,213,823,409 |1,242, 874,312
(f) picsE 80, 379,818 85, 037, 258 86, 851, 955 88, 684, 400 93, 920, 286 98, 599, 584

(g) BREHNICONRER (e—f)

1,018, 805, 533

1, 064, 434, 586

1,071, 096. %61

1,086, 097, 232

1,119,903, 123

1, 144,274,728

(h) ZEtEROH

4,018,990, 93401

4,251,862, 94200

4,342,597, 7910

4,434, 220, 0300J

4,696, 014, 32900

4,929,979, 23701

R & % E & ® & f 5

“w 252354 252450 25258 252658 252754 2528H)

1 AOSYAkS 2004 200 200 200H 200 2004
(I i) (9,227M) | (9.324M) | (9.576M) | (8,959F) | (8,660M) | (8,184M)

@ NEEHREI—R) ZCHAOHORSIENEEIF. L5 ( ) AOEEMEAICE DV TEEINICHREVZLE U,

IBHLEHTEFT,

SDEEOFEH _EOERWLICOVT
- DERICE. FHBVERGD [EEsEE] & EFRBVERD [TALRE (5398w | id)FET.
- HEE SR OEEMEENERTTAE B IEERTAZ LO285(CF. HEEDOLBEIEENEEEBRIFT,

- DEE SR OEEMBNMERTAZ FE2HEICIE. NE2HHDEN MRS (FRINES). &Y DEIEENEETI .
- TAIRS BRINES) IRELUCESE. DESHEERICHITZELOESHEDOERTAN SUZTAILRS ERINES)
EEBRUTEEENY. T DROECDZHEDBERITAERIFT,
- EEDBEEICOVTIE. 20.315% (FifS#15%. EENSRIATER0. 315% S K UHAH 5 %) DFZ(C K DIBERBUINTTIEDN.
BERBFHIENBAINE T, B, BEPEZTHL. PEDBERFCIFHREER EXZROBAGG Y FE.) ZEIR

ENDRRBEDLG. RENRRIEI,
- BUEDCIES NICBEH(ICIE. LEEOABHEE(ICRB DB ET. <bULLIF BRERHECSBLEDELIZEL,
- BB EDEURVDFHBIC DER L TCIE. BBEPIREICTHRIBIND L ESEDLE T,

LI 7 Y RIFDEREIEFHRAIE (N1 SA (Z—Y) ] BROKHEELFEREFEFHRHFE (V227N | SA] OBEANRT
T, FEEBIHOREICBIFDEIRWVC DN TIFERFERAEICHBRNE DL E L EE L,




| 2 ERER |

SHELIRDERRE

BERIRES ( DREKEETHRa I D NOTLVET7 L (2 TRER)

5 MS C | KB | 7oV - L7
. - 2 % i = (E2ZAdy, *T)’EE% jji%{élf/—blj » N *t s ?ﬁi%l%% SR
xR B g | BUAR | HA o w) | BB w | BB cp [REALEE ?E%Eﬁ e 2
(DECTE) A B%%% (BEZEY) B§%$ (BEZEY) B§%$ "
H M % % [ % % % BhH
1 H3ZR (20164F 4 B18H) | 10, 352 10 3.6 110,297 3.0 | 30.57 |~ 0.6 0.0 98. 4 70
2 HAZR (201652108188 | 11, 333 10 9.6 | 10,658 3.5 | 32.38 5.9 0.0 97.8 29
3HAZR (20174F 4 B188) | 13,423 10 18.5 | 11,89 11.6 | 35.21 8.7 0.0 98.8 110
4 HAZ (201752108188) | 14, 677 10 9.4 | 13,081 10.0 | 35.50 0.8 — 97.6 92
5 HAZR (20185 4 B§188) | 14,433 0 |& 1.7 113,985 6.9 | 31.45 |A11.4 — 97.6 106

(1) BEMEADESEERFIDEIAM,

(0£2) MSC | KEEH EZAH. KRILR=X) (& MSC | Inc. DEFEZFT

« MS C | KBS BZAH. KRILRN—X) ORT—Y

ZHEIC. BT 7Y RFEBZ0,000& UTKIHRERSENSELIZDDTT. MS C | KEEH @HAH. KRILR=2X) & MSC |
Inc. DFAFE LTeHRIIEE . FHERICH T 2S(FHE. HNWPIBEZTDM—EIDHEFIEIMS C | Inc. ([CRBULET. FIMSC I Inc. &,
EIEHOANSZEE S DEFBLURKREFILT 2N ZEBELTVET,
(E3) BHDIEHF. BEMBENORRZERL T, RMIEZHDMEZHRALTVET,
(x4) BBL—HE SEBICHITINEBEEEYES

WEY,

===

SEESOMEZD & ICREERBARDTED DEFEITECKIIEHINS V- MEHRALT

(E5) AHEEALEGE. YP—T7 Y ROBEALEREL T 7Y RN—RITRELICDDESHE T,

(E6) NHEMEALEEIHRTHECHES (RIRHES) SLUBESEYERTSET,
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BEE

8 i
HAEMEBEZDHRICOWNT

REVS A DREMEETHa I D FOTLVI7 L (F2E0RER)

(M) (BHM)
17,000 250
16, 000 - 200
15, 000 - 150
14, 000 - 100
13, D00 - 50
12,000 0

H e LIS
(2017.10.18) (2018. 4. 18)
— EXE(MEE (k) TIEEREE (GEh)
WEETE - R 2) [EDVTIE, KELZEORRNZET D&

H 5 14,6778
B 5k 14, 4339
SRR A17%

NEEMBEDOFGEEER

FEUT, TUBS (CAY) USH—=9)L -
A—=IJLR-T7>RK (BRLA—-—N—UA&A
N=RI=)L-TFR) | LT JUS k=%
WA—=ILR-T7RK (BRLIZRX) | &
WWET,) [CREUEBR. USK—9)b -
A=K -T7VR (BRLIZZR) OFEN
BFRERRY, BEMEBEFEIELEF UL US
N—=9)L - A4—I)LR-T72RK (BRLZZ

EBIT. KRIVFEY /TSI)L - U7 ILBELID
BEBEG RS UICERSFASLOEE (K
9275V UFIV) OAN—RIO—)VEEE
EHEFEDEIERER. N LR U EPE
BES|IICKD U7 L (BFIZEHEZDDIN
W) [FTSRCBE5LFELEN. TSI U
FILHAWHATRNE LI &Y A T RERE R
W, FEULEURR. £V 3 VEBIIIBWVT
(&, BRI F Y 3 VDA FABEREKE D
fce—h T, BEA Y aVIETSRICESLE
Ulce < ULLIF [BREREICDOVWT] &S
BEE0,
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MS C | KEFEE

TSI LTI

s 5 & BOR BB @us kkis-z)| C mEL—K | wm | BEEE
A | 6l
B SE R | SZI) | BB R | (SR | KB x ML=
M % % M % 9% 9%
(HAE) 201746108188 14,677 — 13. 081 — 35.50 — — 97.6
108k 14,575 | & 0.7 13, 154 0.6 34.47 | &~ 2.9 — 99.0
IIEES 15, 169 3.4 13, 460 2.9 34.53 | A 27 — 98.5
128K 15, 287 4.2 13,790 5.4 34.07 | & 4.0 — 98.5
20185 1 B>k 15, 855 8.0 14, 498 10.8 34.20 | & 3.7 — 98.7
2 A% 15, 176 3.4 14,126 8.0 33.02 | & 7.0 0.0 98.8
38k 14,446 | & 1.6 13,632 4.2 32.13 | & 9.5 — 98.8
(BA7R) 20184 4 B18H 14,433 | & 1.7 13, 985 6.9 31.45 | & 11.4 — 97.6

() BERIFHE.
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IEBIEIC DO\ T (2017.10.19 ~ 2018. 4. 18)

BREMR TR
KEMAHBF EFUE U,

HE &Y., BABREIEOVCPEEFREDUERE ZERICKEMAHB I LEER/ZCE .
017F 2B RICHAIEERNHIIT D E. I NZEFRUTC—ERELEFUF UL, L L, 2y
FIFKiI LR (S U TERBENLN DT, 20185 1 BEFNS 2 BFREICHTFI T, BEKEFIDE
FEIONIICKEKATRE2ELFE U, Z0O®IF. KPDEGERZHLDIBR. bV
KRBEDODALERBHEES, It ERORRENHHFREOMEICEAINT., KEKAHEE
FERDBVEIENTRESR Ul

L P NEL Saw mo e/ i p
V| XIEHICRXINDZRKEMATEDOR ST UT 4 F ERULFEUI,

HIE10% BRI CRAYI— b UV | XIBHIE. KEKAHHEOBRRARERLREZERIC, BBO
RI~NBETORELCEIEERZUE UL, ULAUL2IBF2HBICADE. 2uRGEH LR &
MEDONEZZITCV | XIBHREF2LEREUL., —37%B8%ZD272BEBLHIF UL, TDE. V|
XIBHIIRDESBESZRIRULICDHDOD., KPEZEE(ICHT DX CKEBNESBEDEHERE
DARBABZRNMERLSH T, LBRWEZBOATVERER D F U

WISV - L7 IVAAEERE
259 - UZIVEHIEHUREUE Ulc,

HIE3MHEB®FTAI—bULIETIIIL - UZIVIE. T XIVKRBED SRR EZGER U T
017F10BBFICTELFULLA. NALERG. HFEEEONE. FhvriHiian@ssm. EX
FEREDERKRREZ(COHFRND., BBTIMHETETENICHE UFE Uz, LM UL20185E
2RICAZE. URTEBDEITH S2RICHENET Uicfzed. U7 VIFHHATKRIBICTELSE
Ufco Z0%H. KEDBEBEEERICH T 2EMHL. TS5 VIVOBMBELRR. 75 Y)VhRIET
[CR DTN LBF TFREZERIC, U7 IVEEARMESVARE. 31HERIFDKECTHRZD
AF U,

WISV L7 IVEBEZ Y a ViR
BE1 A7 v - - RR—DAVTFIAR - RST 4 UF A IFETFUE LS,

HE17%EHETRI—=MUERT T 1 UT 1 F. BBTBRI7~18%EDRVEE TOHBEH
TFURD. 2017F12BICAD E. TSI - UT7IVHDEERLHE T 2P TI5~16%E(CKEEY]
TFFE U, 2018F 2 BIC(F. ERMBOIHEEZITITRSITAUT D ERT2EEDHIEFL




BERIRES ( DREKEETHRa I D NOTLVET7 L (2 TRER)

feh'. MENEEESERIRT IGENTRS T 4 UT 4 DIETICEU. 15%EFFDKETHE
A FE U,
WIS II - L7V K RIVIZEAEFITR
FRB CREENEFBHERESR) FBEREMOFAEBFEL VI 7Z1.00~1.25%H 5 1. 50~
1.75%IC5|E EFFE Ulce —7. T IVIVPhRERTIFBEREFZ8. 5% h o &5t 75% 4 >/ K5
TR, 6.50%&ELE LT,

RIS D [SEDERTSE ]

L EPVAN
USK=9IL-A4—=ILR-T7YR (BRLIZR) &40 - IXx—TFRy b -IYP—=T7>
RICBEULFT, BEDIRET, USKM—9)L-A4—ILR - T7VR (BRLISR) "DKREE
BEBMICHIET 2 EZEAREULFETD,

BUSK=9IL-41—=ILR+T72VFK (BRLISRA)

- KERRZEUER - BEOENZXZ A ICESILAN TV TSE Y. TEKMIENG. BiFRbE
ERECBNINLBERBERZZ T CE ERESBEZEHLTCVF T, BHICBV TR, FlRdmEERD
SVSRICEENEZDEBRAERBRUFEURD. NS UTHIEICKDHHINEREZEZERT D E
BHHEVNESOHEIET EREGER TR COVN T IEHEETERRET —V TCHdEERS
NdreH. BT 7Y RIEFINFTERRICKITETOBERE SRR ICERZBV CIREERZ
LTV AT,
KEEEDORIANRET D EEBIC, KRILFEY /TSI - UZIVBEVDREBESG S UICE
BIHERBLOEE (BICHTBLU7IL) OHN—RO—)VMEEEFEDEDRTET. A VHA
MINEEDERZEDH S UE T, BRKDN/N—RI—)VEEETIE. JMBEDOEENHICE D @5
BARDERN KM LEREFEREZDEC, W1008K7%Z 3 DDTIL—TICHFEL. TIL—F
JECA LY 3V DEFTEMEZRE LT, RESRI E(CHZMADI—IL - A3 7D
A RECTRVET, BEA/N— RI—)UESETIE. BCHTaL7Z)Load—)b - 4
VaVDFTIETRRVET, Y3 VOHN—KRIEEE. BT S5 ADMEEREED O%IZE &
ULET,

WIAD - IRx=T7LYy b - IPF=TF7UR
e EEEDZLMICEE L. BHOEBEH IV I - O—VFHICLDERETEHOAHT
9,
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IR—bTFUFICDONT (2017.10.19 ~ 2018. 4.18)

mET7UR
USK—=9IL-A4—=ILR-T72YR (BRLITR) &940 - Xx—7yh - IPF—=T7>
RICIREULF UG USK=9IL - A1—ILR - T7VR (BRLISRA) "DREZGZSMLICHE
FLFU,
BUS =9I A4—=ILR-T72VK (BRLISRA)
MR — N T U ICDOVTIE. KEDKE! - hEIZDDH S ETOBBE LR IENE
NEERZEEL. B9 —DEEZEIE LU ETHI008R ICHFEERIREZ U CGERZITIRWL
FUlco HHPOMIVEBALREBETROWBLULEDOSMZHITFUE Uz, FEEIE. BHH%E
WEEROSWVLERPY—REER - U—E X, ESFIOY 0eLWEEAFTROMBEH AN SR E R
WEUR. —HT. REETHEEMEVWIRILF—. ERBEET—ER. RWHBEGFIIEREDL
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ZFOfFRILEF 4,159 (C) {=5E3RMs A 696, 239
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23,054,098, 730
493,129, 093

471,280, 203
13,779,592
600, 000
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150, 590, 903
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500. 061, 741
75,416, 698
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5,416,819
3,840, 480
3,587, 062

344,724

750, 025, 340

¥
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FEFIR ¥ 1,909, 083
ELE 621, 658, 389
BREERIR S UICHEREWS R DOEMEED KUBEDFHlHEED MR & 3,986, 064, 205
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N EET 10, 254, 967, 994
#H
BRI 179, 247,950
EER LRI 36,542,171
RERTLIRHN 18,193, 357
5 I1EM 10, 556, 608
BPFIZRERN 5,908, 693
ZEERA RN 4,776, 682
BRSBCEARD 3,420,799
ZDftbEA 260, 361
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=t il 9.996. 061, 373
EHER
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15,574
51,835

116, 472

15,429

37,984

14, 300

28,658

8,320
10, 094
7,405
11,222
18,135

32,898

47,758

36, 544

20,918
38, 862

RS

i@tk (99.0%)
NZ21—5" (3.0%)
RE% (2.0%)

RenaissanceRe Holdings, Ltd.

XL Group, Ltd.

H8(F (1.0%)

Marvell Technology Group, Ltd.

NI 1—-9G5
A3V R (1.0%)
JvEa2—5— (1.0%)
Accenture Plc. Class A
7AIVS5 Y REET

AA 2R (1.0%)

BT (1.0%)

Garmin, Ltd.

A AGEt

HE (1.0%)

REZ (1.0%)

Aon Plc.

RESGE

KE (93.0%)

L& (1.0%)

Omnicom Group, Inc.
fRZEsE - BAE (5. 0%)
Boeing Co.

General Dynamics Corp.
Northrop Grumman Corp.
Raytheon Co.

United Technologies Corp.

BE (2.0%)
Altria Group, Inc.

Archer-Daniels-Midland Co.

finze (1.0%)
Southwest Airlines Co.
ZINUIL (3.0%)
Carter's, Inc.

NIKE, Inc.

RERRR

20174 9 B308

O O O O o

MEEIC
5H3
EE (%)

SPifise

236,912, 215
230, 183,123

467,095, 338

234, 681, 001

701,776,339

234, 584, 896

234, 584, 896

230, 757, 850

230, 757, 850

235,174,171

235,174,171

238, 941, 503

238,078,033
233, 586, 387
239, 827,225
235, 688, 678
236,961,793

. 184,142,116

234,854,617
228,528, 624

463, 383, 241

230, 277,945

232,520,170
226, 817, 874
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32,326

50, 583

11, 804

21,851
12,892
38, 640

11,394

20,572
19, 052

18. 828
17.116
40,720

32,297
13.114
37,587
71,700
14,092

22,648

23,484
13,893

4,789
31, 89%
46, 076
14, 803
33,371
22,775
19,628

51,927

60, 487

#inE
VF Corp.

BEE (1. 0%)

General Motors Co.
BENEEGE (1. 0%)

Lear Corp.

T (3.0%)

JPMorgan Chase & Co.
M&T Bank Corp.

US Bancorp

NAFF0/09— (1.0%)
Amgen. Inc.

{£Z (2.0%)

LyondellBasell Industries NV
PPG Industries, Inc.

BEHET—EZ (3.0%)

Automatic Data Processing, Inc.
ManpowerGroup, Inc.

Robert Half International, Inc.

dVEa1—9— (5.0%)
Amdocs, Ltd.
Apple, Inc.

DST Systems, Inc.
Genpact, Ltd.

International Business Machines Corp.

{EfES - N—=VYFILT 7 (1.0%)
Procter & Gamble Co.
HBEEEY—EZR (9.0%)
American Express Co.
Ameriprise Financial, Inc.
BlackRock, Inc.

Discover Financial Services
Franklin Resources, Inc.
Mastercard, Inc.

SEl Investments Co.

T Rowe Price Group. Inc.
Visa, Inc. Class A

ETFHEE (1.0%)
Avnet, Inc.

B (5.0%)

Conagra Brands, Inc.

BEERESY 1 DREMETETHa 79 NOTVI7 A

HUEEE(C
GHh3
EE (%)
1.0
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o
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it

231,316,998

690, 655, 042

229,918, 684

229,974,379

234,921,914
233,699, 308
233, 090, 322

701,711,544

239, 134, 354

229, 368, 811
233, 030, 969

462, 399, 780

231,689, 942
226,999, 376
230, 740, 776

689, 430, 094

233,836, 115
227,508, 458
232,19, 214
232,038,673
230, 135, 464

—

. 155,714,924

231,941, 871

239,128, 876
232, 249, 668
241,014, 494
231,492, 746
230, 853, 111
235,281,513
229, 366, 184
232, 3%. 489
232,519,969

N

. 104, 303, 050

229,714,892

229,726,180
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B

36,977
50, 141
38, 546
32,128

1,987

13,217
8,228

41,612

24,829
23,040
21,431
51,700
36, 100

9,062
38,411
41,159
16, 885

2,427

55,183
16, 904

33,016
11, 462
20,624

10,030
27,400

26,748
33,513

33,028
15.714

iR

General Mills, Inc.

Mondelez International, Inc. Class A
Sysco Corp.

Tyson Foods, Inc. Class A

NIV 7HE (1.0%)
Intuitive Surgical. Inc.
ANILRT 7Y —EZ (2.0%)
Aetna, Inc.

Humana, Inc.

FEEMAR (1.0%)

Church & Dwight Co., Inc.
RB& (10.0%)

Aflac, Inc.

Allstate Corp.

Assurant, Inc.

Assured Guaranty, Ltd.
Axis Capital Holdings, Ltd.
Everest Re Group, Ltd.
Hartford Financial Services Group, Inc.
MetLife, Inc.

Travelers Cos, Inc.

White Mountains Insurance Group, Ltd.

AVI—2w b (2.0%)
eBay. Inc.
F5 Networks, Inc.

XF 47 (2.9%)

CBS Corp. Class B

FactSet Research Systems, Inc.
Walt Disney Co.

ZDAEGE (2. 0%)
3M Co.
Eaton Corp. Plc.

Gl - AR (1.0%)

Valero Energy Corp.

EEm (6.0%)

Bristol-Myers Squibb Co.
Express Scripts Holding Co.
Johnson & Johnson

HUEEE(C
GHh3
EE (%)
0.
1.
1.
1.
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it

215,441,473
229, 489, 983
234, 085, 296
254,781,598

—

. 163, 524, 530

233,928, 477

236, 570, 559
225, 646, 404

462, 216, 963

226, 942, 450

227, 474,985
238, 368, 360
230, 430, 583
219, 690, 292
232,884,711
232,972,420
239, 664, 583
240, 687,610
232, 868, 862
234,128,329

2,329,170,735

238,900, 993
229,401,414

468, 302, 407

215, 553, 866
232,381,525
228, 834, 249

676, 769, 640

236,982, 753
236, 841,934

473, 824, 687

231,627, 657

240, 452, 188
235,410, 890
229,967,718
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iz G 212 GHh3 FHTER

13,200 McKesson Corp. 1.0 228, 242, 643
31,654 Merck & Co., Inc. 1.0 228,147,371
59, 231 Pfizer, Inc. 1.0 238, 023, 945

1,400, 244, 755

INGE (12.0%)

36, 760 Best Buy Co.. Inc. 1.0 235,694, 176
38,325 Big Lots, Inc. 1.0 231,103, 849
25,961 CVS Health Corp. 1.0 237,641, 429
25, 652 Dollar General Corp. 1.0 234,033, 279
12,643 Home Depot, Inc. 1.0 232,771,930
25, 836 Lowe's Cos, Inc. 1.0 232,483, 849
13,263 McDonald's Corp. 1.0 233,915,338
31,677 Ross Stores, Inc. 1.0 230, 238, 633
38, 507 Starbucks Corp. 1.0 232, 808, 164
27,758 TJX Cos, Inc. 1.0 230, 375, 225
26, 352 Wal-Mart Stores, Inc. 1.0 231,787,684
40, 511 Williams-Sonoma, Inc. 1.0 227,367,615

2,790, 221,171

8k (3.0%)

54, 260 Intel Corp. 1.0 232,584, 140
20,119 Skyworks Solutions, Inc. 1.0 230,772, 440
22,897 Texas Instruments, Inc. 1.0 231,038, 204
694, 394, 784
VIRDITT (3.0%)
32,864 CDK Global, Inc. 1.0 233,391,114
28, 350 Microsoft Corp. 1.0 237,713, 806
34, 064 Paychex, Inc. 1.0 229,911, 469
701,016, 389
BE (1.0%)
63, 501 Cisco Systems, Inc. 1.0 240, 386, 902
=& (2.1%)
19. 416 JB Hunt Transport Services, Inc. 1.1 242,772,227
17,988 Union Pacific Corp. 1.0 234, 818, 281
477,590, 508
KESE 21,651, 805, 474
EEvkast (Eif ¥20, 380, 170, 159) ¥ 23, 054, 098, 730
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US k=9I 4—IUR - IS5 ZD20175 9 A0EREDTHES T a VikE (HIEED -0.2%)

FAR (EAES (i #BHAR B PAYEVAN ikl

Call - Accenture Plc. 141 2017/10/11 2,550 ¥ (209, 725) (8,997)
Call - Ameriprise Financial, Inc. 142 2017/10/11 2,460 (148,013) (1,896, 092)
Call - Amgen, Inc. 190 2017/10/11 1,860 (148, 641) (217.999)
Call - Apple, Inc. 167 2017/10/11 2,100 (351, 956) (12,577)
Call - Archer-Daniels-Midland Co. 45 2017/10/11 8,040 (135, 859) (18,532)
Call - Assurant, Inc. 97 2017/10/11 3,650 (253, 839) (243,913)
Call - Assured Guaranty, Ltd. 44 2017/10/11 8,250 (210, 269) (9,491)
Call - Automatic Data Processing, Inc. 112 2017/10/11 3,140 (319,577) (115, 925)
Call - Avnet, Inc. 38 2017/10/11 8,820 (364, 699) (1, 420, 726)
Call - Best Buy Co., Inc. 59 2017/10/11 5,980 (257. 851) (289.513)
Call - Big Lots, Inc. 51 2017/10/11 6, 950 (228, 207) (2,050, 882)
Call - Bristol-Myers Squibb Co. 64 2017/10/11 5,450 (456, 234) (388, 480)
Call - Carter's, Inc. 94 2017/10/11 3,630 (227, 262) (2,039, 195)
Call - CDK Global, Inc. 64 2017/10/11 5,270 (284, 159) (124,922)
Call - Conagra Brands, Inc. 37 2017/10/11 9,970 (233, 882) (4.909)
Call - Dollar General Corp. 78 2017/10/11 4,420 (439,023) (1,753,129)
Call - eBay, Inc. 39 2017/10/11 9.010 (363,515) (646, 379)
Call - F5 Networks, Inc. 121 2017/10/11 2,840 (212, 493) (472,757)
Call - Franklin Resources, Inc. 43 2017/10/11 7.910 (182, 143) (1,540, 522)
Call - Garmin, Ltd. 54 2017/10/11 6. 590 (133,828) (378, 403)
Call - General Dynamics Corp. 203 2017/10/11 1,670 (185, 085) (581, 362)
Call - General Mills, Inc. 58 2017/10/11 5,930 (322, 306) (3, 446)
Call - Home Depot, Inc. 165 2017/10/11 2,170 (272, 415) (284, 026)
Call - Intuitive Surgical, Inc. 1,075 2017/10/11 320 (352, 803) (139, 497)
Call - Lear Corp. 162 2017/10/11 2,170 (144, 965) (2,834, 422)
Call - LyondellBasell Industries NV % 2017/10/11 3,730 (184, 338) (1,340, 132)
Call - M&T Bank Corp. 154 2017/10/11 2,290 (128,172) (1, 843,108)
Call - ManpowerGroup, Inc. 120 2017/10/11 3,000 (163, 670) (260. 492)
Call - Mastercard, Inc. 4 2017/10/11 2,510 (204, 404) (398, 992)
Call - McKesson Corp. 165 2017/10/11 2,190 (159, 463) (7,253)
Call - MetLife, Inc. 49 2017/10/11 6. 870 (452, 939) (2,651, 355)
Call - Mondelez International, Inc. 42 2017/10/11 8,170 (426, 246) (158, 320)
Call - NIKE, Inc. 54 2017/10/11 6. 240 (646, 057) (59, 254)
Call - Omnicom Group, Inc. 76 2017/10/11 4,600 (216,911) (325,199)
Call - Paychex, Inc. 59 2017/10/11 5,960 (254, 673) (1, 064, 648)
Call - PPG Industries, Inc. 107 2017/10/11 3,210 (498, 746) (1,075, 432)
Call - Robert Half International, Inc. 48 2017/10/11 7.510 (221, 149) (2, 266, 730)
Call - Ross Stores, Inc. 62 2017/10/11 5.720 (200, 534) (2,057, 083)
Call - Skyworks Solutions, Inc. 112 2017/10/11 3,220 (225, 567) (6.017)
Call - Southwest Airlines Co. 57 2017/10/11 6, 560 (224,532) (388, 188)
Call - Starbucks Corp. 55 2017/10/11 6.120 (229.613) (87.198)
Call - TJX Cos, Inc. 75 2017/10/11 4,700 (287, 049) (372, 608)
Call - Tyson Foods, Inc. 69 2017/10/11 5. 150 (204, 780) (1,258, 642)
Call - Union Pacific Corp. m 2017/10/11 3,200 (296, 160) (2,031, 368)
Call - United Technologies Corp. 13 2017/10/11 3,030 (310, 670) (1,203, 224)
Call - Walt Disney Co. 100 2017/10/11 3.310 (314, 520) (194, 574)
Call - Williams-Sonoma, Inc. 51 2017/10/11 7.230 (258, 308) (466, 929)

)

¥ (12,547.250

(36,992, 842)
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BRLA—N—LA &NN—=RI—)L - TS5 D174 9 ANEREDFTES T 3 VHER WEED 0.1%)

FAR (EAES (i sEAR B2 E PAYEVAN Bkl
Call - OTC Brazilian Real versus Japanese Yen 35 2017710/ 43, 000, 000 ¥

(16,536,715 ¥ (30,976, 112)

USDAN—=RI—IL - TS5ZAMD20174F 9 ANBREDTHES T 3 V&S (FEED -0.1%)

2] 1A imEAR 2 PAVEVIN B it
Call - OTC United States Dollar versus Japanese Yen 108 2017/10/11 6,000,000 ¥

(7.121,7300 ¥ (27.807.157)

BRLA—N—=LA &HN—RI—IL - 75 Z2D20174 9 ABREDHEHETERN HEED -0.2%)

U EE[HEF ZEE  REE 5TW LR Sl SHE (48) EHEL (8)

B R L Canadian Imperial Bank of Commerce 5,000,000 2017/10/18 USD 1,590,736 ¥ ¥ (1,504,582) ¥ (1,504,582)

B R L Goldman Sachs International 79,000,000 2017/10/18 USD 25,39,213 - (53,310, 210) (53,310, 210)
¥ - ¥ (54,814,792) ¥ (54,814,792)

EE DS

BRL - TSI LTI

JPY - BAM

usb - NN
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