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BEE S KUBE DR

RE(SFEEmEF
(20165108198 h' 520174 4 B18HE T)

R B B 11 8B ~ % 16 M

B 0] 7 1

O % [+ & |0 ®[= =

F0O RiE! F0O FH
SNE
Guisp) | 11469.671 886,453 | 3,808.778 | 295,100

CE1) BN SAEREEFEN SN DER(ICLIBRENZSHET .
(0x2) SHERELRE.
(£3) BERDRAKRBIFNET,

BERGTEHR
RESFERmES
(2016££108198H 520174F 4 B188F T)
g B~ = 16
g 0] 7 1
# 1 O % # B # 1R O % & &8 Y
F0O Rz = F0O RiE M
UBS (CAY) US TOTAL UBS (CAY) US TOTAL
YIELD FUND USD COVERED | 9,937.725| 769,100 77 | YIELD FUND USD COVERED | 3,808.778 | 295,100 77
CALL UNIT (71T VE8) CALLUNIT (71T VE#8)
(E1) 2EBIZELRS.

(E2) SEOBRBIETNET,

WFERRA L DEE KR
(M gﬁﬁy RICH T 2 SEREIRIP DOFIERSFRA & DH

SIEREAR (SB1183~2816H0) thICHIT B FIZRR
AEDEE|FHUEF B

QAT - YRx=TEY N - IHF=TFURICHITZDY
{ERCHARSch DFIZERIFRA & DHLE [R5
(2016108 198H 520174 4 B18B1%T)

R BB %= 11 B ~ & 16 B
N 557 = o 557 =
S 5 | BREE a2 L3 /A | ZUEF 82 13| D/C
A |BEIRRB C  |H5%D
=Pl =hal! % =0l BhAH %
NHE 32,050 5,940| 18.5 — — —
J—)b-0O-—> 1,059, 604 — — — — —

(F) THREEE0.0%
MEHRAIEEE. YT-T 7Y FOBRFOMDEHINT 2LINE—T 7Y
ROYS—T 72 RIFEDHDEG,

() HEREARIh DT E REEFERIREERIC I 2 FIERAR
ANDZE

SYERNEAR (3511HA~2816H) DPICHIFB5TEERST
FHEADOFIZERRANDHLWVWES D E B A

XFEBRA LR REFFERCREEANCET DEEFENRSE 1 BIORESND
FISERATH Y. BERBREICHITDET 72 RICRIFSEMRA LG KH0
ST,




WAAEERER
MIZFPIRFT e T RXBEPANTFERET 7
RBE#
- = 6 M *
ITIRE O % | #@aE | k=
F0O FA %
A E ST
(4 7S
UBS (CAY) US TOTAL YIELD
FUND USD COVERED CALL 18, 544. 68 1, 366, 928 98.4
UNIT
CE1) HERBIE, (EEEREEICH T 25HDEEDEE,
(CF2) FHOEEDEMKGFUIE T,
(2) I EETES
- - BI0E F 16 B %
0O % |0 B | 968
F0O F0O FH
FAD - TE—T Y~ -
AR 848 848 849

(E) BARBIFUIET,

BEE. 8ff TFS LUBEMEORSR
(20165115188) . (20165E128198). (20174 1 B188). (20174 2 B208). (20174 3 B218). (20174 4 B188) BeE

FA TREKEETHRY AV a V7 L (BASER)

WIS E(ETEEDERK
20174 4 B18HIRTE
= 6 B &
B
= = T mE | b %
! %
REETS RIS 1, 366, 928 96.9
4D 2Ty~
IH=TFUR 89 0.1
O—)U - O—V%. ZF0fts 42,548 3.0
B SRR 1,410,326 100.0

(3 FHEERDBRAREIFIE T,

E g =11 8E =1 08% EIEES B B ISk =168k
(A) @& 839,302, 235M| 861,419, 6450 826,072, 006F3| 1,396, 004, 078F3| 1,517, 210,638F| 1,410,326, 15[
T O—vZ 45,500, 978 29, 758, 152 24, 785, 522 53,352, 812 49, 406, 980 42,548, 232
BEEESRTES (CHHR) 792,951, 511 830,811,832 | 800.436.823 | 1,329,801,601 | 1.466.954.082 | 1,366,928, 432
ggzjzf?ﬁ(gﬁ%@) 849, 746 849, 661 849, 661 849,576 849,576 849, 491
KILAS — - - 11,999, 999 — -
(B)&fE 35, 665, 723 12, 383, 809 12, 315, 160 43,622, 505 34, 345, 987 21,766, 514
Fihd — — - 6. 000. 000 - -
KIS ER 11, 447, 180 11,429, 552 11,382,913 18, 481, 469 20,295, 326 20, 266, 345
FILERS 23,307,308 — — 17,769, 859 12, 485, 200 -
SIS EERR 905, 705 942,967 915,372 1,346, 079 1,531, 003 1,456,713
ZOfthRILE 5.530 11, 290 16,875 25,098 34, 458 13, 456
(C) $UEELRE (A—B) 803,636,512 | 849,035,836 | 813,756,846 | 1,352,381,573 | 1,482,864.651 | 1,388,559, 641
T 953,931, 721 952,462,716 | 948.576,008 | 1.540,122.479 | 1.691.277.19% | 1.688,862, 102
REEIERS A 150.295.200 |~ 103,426,880 |~ 134,819,252 |A 187,740,906 |~ 208,412.545 |~ 300,302,461
(D) SEIEROMN 953,031, 72100|  952.462,71601 948,576, 098C1| 1,540,122, 47901| 1,691,277.19601| 1, 688, 862, 10201
1 FO4Y B (C/D) 8, 424/ 8, 914/ 8, 579 8,781 8. 768/ 8, 222/

#FBI0MRICH T BTTAERIX, 015, 273, 80270, HERLERR (BB11HA~E5165) h(CEH(T BBNIERETTALZA(LT, 052, 626, 863, EIFEITTAZE(E379, 038, 563F3 T Y,
#* S16HRDFT H O Y DFEEESAES, 222 T,
* EEOHIR DB AN AR Z FE > THY . ZDZEEAF300, 302, 4611 T,
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TAIREMREETHRY AV a V7 L (BASEDR)

WS DIAR
S11H8 B 20164108198 E 20165115186
1280 8 20165118198 E 20165125195

51388 B 20166£12H208 = 20174 1 B18H
148 B 20174 1 B198 ZE 20174 2 B208

51588 B 201742 8218 E 201743 A21H
1688 B 201738228 E 201744 A186

L] =] 5118 551281 5138 5145 5158 165
(A) EEZEF R 15,113, 3731 15, 605, 209F9 16, 491, 4531 17, 465, 7559 23, 466, 354M 25,977, 638
A EE 15,113, 874 15, 606, 107 16, 492, 069 17, 469, 562 23,467,971 25,979, 203
AR 6 2 — 19 2 7
SHLFIR AN 507 | & 900 | A& 616 | & 3,826 | & 1,619 | & 1,572
(B) BifiEEzs7c =18k 43, 458, 699 42,414,668 | A~ 35,932, 5% 30,258,084 | A 5,650,903 | A 94,413,249
FoEx 44,492, 459 43,262, 681 596, 193 30, 796, 255 30, 067 1,850,722
it A01,033,760 | & 848,013 | A& 36,528,787 | & 538,171 | & 5,680,970 | A& 96,263,971
(C) {SEERMi= A 911,235 | A& 948,727 | & 920,957 |~ 1,354,302 |~ 1,540,363 | A 1,465,755
(D) ZfpismE (A+B+C) 57, 660, 837 57,071,150 | & 20, 362, 098 46, 369, 537 16,275,088 | &~ 69,901, 366
(E) Fuspigtiisa A0180,117,298 | A 128,126,917 | ~ 80,435,482 | A 101,550,812 | &~ 72,278,502 | A~ 72,538,939
(F)ENfESFEEERE 216,391,568 | A 20,941,561 | & 22,638,759 | A 114,078,162 | A 132,113,805 | & 137,595, 811
(BeBZF1B2E) ( 8,292,607) |( 10,914,633) | 12,471,987) |( 67,230,161) |(  81,133,067) |(  84,250,051)
(GEEEMBEE) (& 24,684,175) |(& 31,856,194) |(~ 35,110,746) |(4& 181,308,323) |(A 213,246,872) |(& 221,845, 862)
(G)&5t (D+E+F) 138,848,029 | & 91,997,328 | A 123,436,339 | & 169,259,437 | A 188,117,219 | & 280,036, 116
(H) IR EE A011,447,180 | & 11,429,552 | A 11,382,913 | & 18,481,469 | & 20,295,326 | & 20,266, 345
JREpRgEERE (G+H) | 2 150,295,209 | A 103,426,880 | A 134,819,252 | & 187,740,906 | A 208,412,545 | A 300, 302, 461
BIEFEEERE A016,391,568 | & 20,941,561 | & 22,638,759 | & 114,078,162 | & 132,113,805 | & 137,595, 811
(Bo5%4B=8) ( 8,292,607) |( 10,914,633) | 12,471,987) |( 67,230,161) |(  81,133,067) |(  84,250,051)
(GTEEmMEZEE) (A 24,684,175) (& 31,856,194) |(& 35,110,746) |(A 181,308,323) |(& 213,246,872) |(& 221,845, 862)
DB S 60, 084, 668 61,412, 965 64,074, 342 56, 491, 531 57,060, 589 58, 494, 292
[Nkt £0193,988,309 | A 143,898,284 | A 176,254,835 | A 130,154,275 | A 133,359,329 | & 221,200, 942

CE1) {SEERIMEICIHEFERMICT T SHBEBFRLEESOTRRLTHIET,
(X2) ENEEEREECE. BINEEZETALDERZV. TAZ OB ERE LT, L0255 EFFEmE L TEENE T,
(F3) WENEEDFTEBEE INEHESDEBEE (18 | OREISRIIEE,

RS EcEDETERIE (FAR)

] 8 115 F12H F138 F14H 551588 5165
(a) REHERERORSEINEG 14, 878, 235 15, 349, 956H9 15, 570, 460F9 16, 970, 0329 21,925, 952H 24,511, 8444
(b) BEIREDEMIES TR ER 0 0 0 0 0 0
(c) WmiEEs 8,292, 607 10,914, 633 12, 471,987 67,230, 161 81,133, 067 84, 250, 051
(d) pEcEfREILIE 56, 653, 613 57,492,561 59, 886, 795 58, 002, 968 55, 429, 963 54,248,793
(e) ZHANECHSEE (a+b+c+d) 79, 824, 455 83,757,150 87,929, 242 142, 203, 161 158, 488, 982 163, 010, 688
() Dles 11, 447,180 11,429, 552 11,382,913 18, 481, 469 20, 295, 326 20, 266, 345
(g) BHIEHNFCHSE (e— 1) 68, 377, 275 72,327,598 76,546, 329 123,721,692 138,193, 656 142,744,343
(h) ZEEROH 953,931, 72100 | 952,462, 71600 | 948,576, 09800 |1, 540,122, 47900 | 1,691, 277,196 |1, 688, 862, 102[]
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1 FO% Y SRS 1188 551288 551388 551458 551588 551658

1209 1203 1209 120 120 1204
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EERRUEEED. ZDROELDZHEDERITARER) ET,

- EBEHEEEICDOWVTIE. 20.315% (FTiSHi15%. EEFRIFTEHR0. 315% B K UHEH 5 %) DFEICKDBFERBUATTHEDN.
BERZRIENMBAINE T, B, BEPSZEITEL. PEDBERFCITHREEN EXZROBAGD D EFEA.) Z&EIR
IBH5CEDTEFT,

GENDREEDRS. HENRGUED,

c BEENNESNIEZEEICIE. FEEORBSHEBILIRDCENBIET, <HULF, BRFEREICBBLEHhE LT,

- SER_EOEIRVDSHBIC DT E L TIF. MBFFIRFICTERBIND I EEBEDLET,
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A TKEKEETHY AV a U7 L (F2E0RER)

| 2 ERER |
sELIRDERRR
3 MSCI*I? N
2 £ i ® K RUREL— pisFEs
3 pras b - % M = # S ey 12
(DESE) | Ko | peozs | BERN) | plag |GEEN) | plag N
M M % % M % % % Bl

18R (20165F 4 B18H) | 9, 261 0 |& 7.4 9304 |A 7.0]10801 |A 96 0.0 9.2 065
2 HAR (2016551043188) | 9,130 0 |4 1.4 ] 9254 |A 0.5 ]103.79 |& 3.9 0.0 9.7 65
3HAR (20174 4 B18H) | 10,286 10 12.8 | 10, 866 17.4 1109.19 5.2 0.1 98.2 45
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RBL— K SHEBICSIT 3 NBEESEYEETERSDMMEZD LIC
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EEE
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11,000 - 150

10, 000 - 100

9,000

8,000 0
o 8%
(2016.10. 18) (2017.4.18)
— EEE (8 EERE (5%
(F) FROEZEMEAFDETIAH TT
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s B o 2E BB | G55 fae | KOVBEL—F | e gt
A | 6

B SE R | ST | BB R | (S | KB X ML=
M % % M % 9% %

(BAE) 20164£10818H 9,130 — 9, 254 — 103.79 — 0.0 98.7
108k 9,218 1.0 9, 352 1.1 104. 86 1.0 0.0 99.0

IIEES 10, 089 10.5 10, 416 12.6 112.42 8.3 0.0 80.7

128% 10, 408 14.0 11,016 19.0 116. 49 12.2 — 98.6

201781 Bk 10, 389 13.8 10, 941 18.2 113. 81 9.7 0.0 98.4
28%& 10, 701 17.2 11,272 21.8 112.56 8.4 0.0 98.5

38k 10, 632 16.5 11, 244 21.5 112.19 8.1 — 98. 1

(BA=R) 2017 4 B18H 10, 296 12.8 10, 866 17.4 109. 19 5.2 0.1 98.2

() BREEMBE DAY, BEXREFHEL,
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THHEDHEAEHFONANTT 7 (EEREFIENEE) DUUEERE RN HN URAZRTR
UleC EREDS., BBBEROERITHICH T DEEFNEEL. BT LIFBZ#HE/NUE Uiz,
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WAEHEIS
KBRIDOMARBE L —bFERUE U,
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FAHRR(CEE Y. 2BPEICIFNBHEFTLEREUF U, 2017FICAD E. KEFIBHED R
BITARIZEZREZERICHE RIVERERERY F Uz, KEOF] EIFR—IADILEREND T
NS RIVABVLRSNZHEEDHIFELEN. 3BOFOMC CKEEBSIHMEEZESR) ThiE
DFTEBEIF EIFHEBEINCHDDODRE - WHEREUICKEREENRINGD ST ED, F
NI T DUIEARBZHHMU T, ROMRINET ET NSV TBHENDBERBFINEIE
U. RILIFTI09HEFTRE L CHERZDR & U,

WK RIVBEA Y 3 vk
HE1AB7 vk -3 - IRX—DAVTIAR - hRST 4 UT 4 F/NRBICERUE U,

RIT 4 UT 1. BHEICHNYEFIFEDKETRYI—MUlck, XRIVHD2EZZ (T TLER
HRA LR, BREOKEFTTLERUF Ule, ZDEIF. BAIDHEXCTHFTI2Z%H S13%HIED L
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LIcB DD, NBBERFOKETHRZIILR F LT,
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- KEGEOKRINRET2EEBIC. ERMESLUEE (BICHT KRN OAN—RI—
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RNIFI—=TEDEEICDONT

77V R EERDFHOECIEBEBREELRINYFY—IZRITTHI T A,
TRDISTIE. BT 7Y ROREMRLSERHEDEEERDONLTI,
L7V RREAN-RI—VEEZERELTVWEIDT, 77V 3 VEEIBEREFSEEREDER
DERICSENET T,
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SHO 1 AO8YEE FhiAd) F10HEVELE UL
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BB, BREBICOTHX LTI, BRAHICEDIEERSECLIEEERT,
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W fE (%) 010 (c) PEHEA=Es 555. 08

LEADIES ) 10 (d) DBCERIELE 1,523.26

LEADINZELISN =)} — (e) HHANENRE (a+tb+c+d) 3,076. 12
BEEHO BN RE (M) 3, 066 (f) DicsE 10.00
GE1) [HHIOWE] 1§ [BEEREORYSNE] 8L [RERReoad  |(g) BEHFHOENSRE (e —f) 3,066. 12
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(E3) SMDEEONEEMEBLLRGUHADIEE Bhdd) OHIREEME (9
BEEAd) [CHITBEET. 777 FONEEEFRIBIFT,

() ™REMUICREEEN StceZ5t EL TV ET .
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WD ERRSEEFSBERDRXMN. DERTDET 7V RO
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DEHUIRERTY, B8, TEEFTFHRL BMEESIE IHSLUZOMERE. COT 7Y RREFANTVS YT =T 7>
RO STEREDS B, TOT 7Y RICHINT 2BDEZHFT,

(£2) BEEOERE. COT 7Y RPEBANTVBREFES (KY—T7 Y RZEkR<) P >LBRZSHE B, BH.
LR EEESOBRDSTEHERFRICHID [1H0Z) OBEADEM] AEISTEZDBDICDOVTIE HEALHLT 7Y RO
BE] [CRRIBDIEELTHEUFET,

(£3) SEMIBSEEBCEICHARBELEAEALTHIET,
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KREEET RS
(2016£E108198H 520174 4 B18HET)
E 5] 75 5]
[} H = & [l 3 = &
F0O M F0O ETs]
SHE
() 120. 229 9,208 391.058 29,900
GE1) BHE. HAEREEIN SN HES(CLZERENESHET.
(£2) REFZELRS,
(£3) REOBMFBETET,
BEELFEERA
REETZRESS
(20164E108198h' 520174 4 B18HE )
E H
E i 5 1t
# i) O # & % D=t # 1% O # & % PG E
F0O M M F0O EEE] M
UBS (CAY) US TOTAL UBS (CAY) US TOTAL
YIELD FUND USD COVERED 37.788 2,900 76 | YIELD FUND USD COVERED 391.058 29,900 76
CALLUNIT (A< veEE) CALLUNIT (rA < vEEE)

CE1) 2BIBELRS.
(22) SEOBIFBEDET,
WFIZREHREA & DS IR
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d—)b-0—> 1,059, 604 — — — —

(F) THREEE0.0%
XEHREEELE. IP—T7 Y ROBEFEOMDEEHTHTDHINE—-T 7
ROYH—T 7V RETEO#DEE,
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- g _ E| B =x | B E| HA
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* MR DETEOS Y OREEELE10, 286 T . (c) WER%EE 2,463, 526
(d) HEctEfwias 6,760, 452
(e) BHANENZRE (a+b+c+d) 13,652, 216
(f) DicE 44, 381
(g) BHBRBIENSRE (e — ) 13, 607, 835
(h) SEEROER 44,381, 24600
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Bt EE
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BREERBOSUCHERBEERDOEREES KUBBEDOIHEEDMREERE (85) (3,985, 101, 727)
BHBEEERLS PICNEABRERDTHEER K UBREDIHIEDMES) (3. 084, 257, 089)

N EET (6. 250, 224, 060)
#H
REERFLRI 226, 583, 257
NG| 52,324,237
SIS RN 37,920, 097
BPIZRERN 9,349,743
REFLIRHN 8,124,080
ZEERA RN 6,515, 454
BRSBCEARD 4, 405, 231
ZDftbEA 37.729

BRGE 345, 259, 828
BX (8% (6. 595. 483, 888)
EHER

EATRER M DREE DD (2. 875, 605, 192)
SEES SUHS AR (9, 471, 089, 080)
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RERlIRE
20164 9 H30H
MEEIC
A b e 5%3 FTHffiZR
ElE (%)
i@k (99.4%)
N=Za21—9 (1.0%)
R (1.0%)

34,350 RenaissanceRe Holdings, Ltd. 1.0 ¥ 417,970, 873
NZE1-—-98G5t 417,970, 873
FAIWSUR (2.0%)

JVEa1—9— (1.1%)

34,327 Accenture Plc. Class A 1.1 424,678,018
REZ (0.9%)

110,700 XL Group, Ltd. 0.9 376, 993, 486
LIS REE 801, 671, 504
A4 (1.0%)
g (1.0%)

64, 400 TE Connectivity, Ltd. 1.0 419, 851, 972
A 2G5t 419, 851,972
HE (2.0%)

LI (1.0%)

80, 300 Michael Kors Holdings, Ltd. 1.0 380, 476, 596
RB& (1.0%)

36,100 Aon Plc. 1.0 411,225,916
HESE 791,702,512
KE (93.4%)

Rz - BhE (5. 0%)

30, 564 Boeing Co. 1.0 407, 743, 651

26, 409 General Dynamics Corp. 1.0 414, 945, 525

18.769 Northrop Grumman Corp. 1.0 406, 642, 515

28,132 Raytheon Co. 1.0 387, 805, 363

39,620 United Technologies Corp. 1.0 407, 631, 312

2,024, 768, 366
B (1.0%)

92,829 Archer-Daniels-Midland Co. 1.0 39, 411, 852
finZe (1.0%)

105,177 Southwest Airlines Co. 1.0 414,207,616
IV (2.8%)

41, 462 Carter's, Inc. 0.9 364, 064, 884

72,380 NIKE, Inc. Class B 1.0 385, 901, 362

67,214 VF Corp. 0.9 381, 500, 153

1, 131, 466, 399
BEE&E (1. 1%)
34,740 Lear Corp. 1.1 426, 445, 417
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54,812
43,675

86, 163
26,617

13,264
50, 318
31,101

51,500

45, 366
34,507
56, 794
48,574
100. 768
189, 267

64,753
38, 081
149, 929
33,073

44, 402
17.101

60, 309
58, 440
69, 466
114,072
41,934
55, 431
50, 559

94,290
175. 483

iR

17 (2.0%)
Capital One Financial Corp.

PNC Financial Services Group. Inc.

ERi (2.0%)
Brown-Forman Corp. Class B
Monster Beverage Corp.

NAFF0/09— (2.9%)
Biogen. Inc.

Gilead Sciences, Inc.
United Therapeutics Corp.

£ (1.0%)

LyondellBasell Industries NV Class A

EEY—ER (6.0%)

Automatic Data Processing, Inc.

Cintas Corp.
ManpowerGroup. Inc.
Morningstar, Inc.

Robert Half International, Inc.
Western Union Co.

JVE21—5— (4.0%)
Amdocs, Ltd.

Apple, Inc.

Cadence Design Systems, Inc.
DST Systems, Inc.

{EES « N\—=YFILT 7 (1.0%)
Estee Lauder Cos, Inc. Class A
Toa - #5E (1.0%)

WW Grainger. Inc.
WEERY—ERX (7.1%)
American Express Co.

CBOE Holdings, Inc.
Discover Financial Services
Franklin Resources, Inc.
Mastercard, Inc. Class A

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

| (2.0%)
Avnet, Inc.
Corning, Inc.

TAOREKEETHY AV aTUVET L

HEEIC
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EE (%)

1.0
1.0
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[t}
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i
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398, 695, 077
398, 445, 437

797.140, 514

413,928, 042
395,707,335

809, 635, 377

420, 455, 301
403,152,175
371, 886, 194

—

. 195, 493, 670

420, 653, 788

405, 189, 732
393, 463, 954
415,584,912
389,916,923
386, 333, 711
399, 038, 667

2, 389,527, 899

379,334,737
435,951,593
387,610, 753
394, 930, 267

—

. 597,827, 350

398, 198, 388

389, 362, 786

391, 104, 496
383,777,532
397,799, 524
410, 886, 884
432,160, 852
373,279,136
423,412,176

2,812, 420, 600

392, 052, 239
420, 267, 255

812,319, 494
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B

31,757
93, 307
75,517
54,350
137,318

66, 531
41,945

2,359

57,788
63,590
44, 598
72,700
57,158
21,222
49, 481
93,388
32,627
4,837

32,064
34,313
75,656
22,261
50, 997
40, 356
21,99
71,509
46, 036

33,218
109, 409

HUEEE(C
#inE =1k
BIE (%)
B (5.0%)
Lancaster Colony Corp. 1.1
Mondelez International, Inc. Class A 1.0
Sysco Corp. 0.9
Tyson Foods, Inc. Class A 1.0
Whole Foods Market, Inc. 1.0
ANVRAT 7R (2.1%)
DENTSPLY SIRONA., Inc. 1.0
Varian Medical Systems, Inc. 1.1
FEEE (1.0%)
NVR, Inc. 1.0
RER (9.7%)
Allstate Corp. 1.0
American International Group, Inc. 1.0
Assurant, Inc. 1.0
Axis Capital Holdings, Ltd. 1.0
Endurance Specialty Holdings, Ltd. 0.9
Everest Re Group, Ltd. 1.0
Hanover Insurance Group. Inc. 0.9
Hartford Financial Services Group, Inc. 1.0
Travelers Cos, Inc. 0.9
White Mountains Insurance Group, Ltd. 1.0
1VF—=2v bk (1.0%)
F5 Networks, Inc. 1.0
featEm (1.1%)
Cummins, Inc. 1.1
XF 47 (3.8%)
CBS Corp. Class B 1.0
FactSet Research Systems, Inc. 0.9
Time Warner, Inc. 1.0
Walt Disney Co. 0.9
ZDHESE (1. 0%)
3M Co. 1.0
Gl - AR (1.0%)
Valero Energy Corp. 1.0
EZEm (2.8%)
AmerisourceBergen Corp. Class A 0.9
Johnson & Johnson 1.0
Pfizer, Inc. 0.9

it

424,784,603
414,799, 385
374,790, 685
410, 965, 209
394,221,122

2,019, 561, 004

400, 395, 455
422,759, 680

823, 155, 135

391,738,918

404, 834, 559
382,116, 441
416, 620, 960
399, 975, 577
378,831, 455
408, 254, 227
377,906, 493
404, 945, 983
378,470,117
406, 549, 599

3,958, 505, 411

404, 701, 205

445, 283, 557

419, 379, 818
365, 415, 565
411,122, 845
379, 486, 342

—

. 575. 404, 570

392,539, 089

383,792,012

376, 583, 067
397,368, 139
375, 255, 964

1,149, 207,170

31



B

215, 668
106, 518
81,327
41,167
60, 803
54,721
32,597
18,399
67,931
55,433
50, 062
55, 865
43,794

65, 046
136. 081
64, 892
190, 953
56, 905

121,573
35,948
69, 869
46,183
98,399

78, 045
24,304

iR

NS (12.7%)

American Eagle Outfitters, Inc.
Best Buy Co.. Inc.

Big Lots, Inc.

CVS Health Corp.

Foot Locker, Inc.

Lowe's Cos, Inc.
McDonald's Corp.

Panera Bread Co. Class A
Ross Stores, Inc.

Target Corp.

TJX Cos, Inc.

Wal-Mart Stores, Inc.
Yum! Brands, Inc.

38K (5.2%)

Analog Devices, Inc.
Applied Materials, Inc.
QUALCOMM, Inc.
Teradyne, Inc.

Texas Instruments, Inc.

VIR TT (5.0%)
CA, Inc.

Intuit, Inc.
Microsoft Corp.
MSCI, Inc. Class A
Oracle Corp.

&g (2.1%)

Expeditors International of Washington. Inc.

FedEx Corp.

KESE
EBHEE (BT ¥43, 173, 047, 083)
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390, 055, 605
411, 830, 289
393, 248, 872
370,979, 391
416, 966, 644
400, 138, 858
380, 795, 877
362,797,376
442,321,794
385, 529, 866
379,099, 328
407,995, 036
402,724,126

v

144, 483, 062

424,524,612
415, 474, 301
450, 133, 244
417,289, 333
404,411,176

N

. 111, 832, 666

407, 250, 843
400, 466, 558
407, 536, 366
392,563, 994
391, 400, 631

—

. 999, 218, 392

407,174, 242
429,912,722

837, 086, 964

37,652, 388, 671

40, 083, 585, 532
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US k=9I A—IUR - IS5 ZAMD20165 9 A30BIFRDFHES T 3 VikE (FEED -0.0%)

] fTHEfHE bk = b E2 PAYEVAN ikl

Call - Accenture Plc. ¥ 115 201642108138 930 (87, 449) (693, 850)
Call - American Eagle Outfitters, Inc. 20 2016££10813H 5,820 (64, 898) (4,214)
Call - American Express Co. 67 2016££108138 1,630 (54, 283) (20, 876)
Call - Analog Devices, Inc. 63 2016£F10813H 1,760 (66, 507) (329, 145)
Call - Apple, Inc. 113 20165£10813H 1,030 (69. 223) (134, 551)
Call - Applied Materials, Inc. 31 20165108138 3,690 (97, 244) (48, 670)
Call - Archer-Daniels-Midland Co. 44 2016£5£108136 2,520 (72, 205) (16,571)
Call - Avnet, Inc. 41 201651081380 2,560 (121,327) (234,328)
Call - Best Buy Co., Inc. 40  20165£10813H 2,890 (71, 200) (22,997)
Call - Big Lots., Inc. 51 20165108138 2,200 (93, 250) (32, 223)
Call - Biogen, Inc. 312 2016££10813H 360 (223, 254) (336, 341)
Call - Boeing Co. 135 20164R10813H 830 (58, 470) (45, 527)
Call- CA, Inc. 34 20165£10813H 3,300 (48, 491) (74, 578)
Call - Cadence Design Systems, Inc. 25 20165108136 4,070 (102, 392) (229, 259)
Call - Capital One Financial Corp. 73 2016££10813H 1,480 (139, 422) (63, 880)
Call - Carter's, Inc. 102 20165R108138 1,120 (63, 867) (427)
Call - CBOE Holdings, Inc. 70 2016£F10813H 1,580 (71, 668) (635)
Call - CBS Corp. 53 2016510813 2,050 (121, 896) (464, 551)
Call - Cintas Corp. 116 20165R10813H 930 (122, 591) (18, 045)
Call - Corning, Inc. 23 201651081380 4,760 (42.754) (226. 367)
Call - Cummins, Inc. 123 20165R108138 930 (90, 413) (532,702
Call - DST Systems, Inc. 124 20164E10813H 890 (112,116) (46, 942)
Call - F5 Networks, Inc. 125 20165108138 870 (68, 622) (242,108)
Call - FactSet Research Systems, Inc. 181 20165F10813H 600 (136, 975) (49)
Call - FedEx Corp. 168 20164F10813H 660 (102, 924) (455, 479)
Call - Franklin Resources, Inc. 36 20165108138 3,090 (171,232) (136,011)
Call - Gilead Sciences, Inc. 81  2016£F10813H 1,360 (84,619) (49,727)
Call - Hartford Financial Services Group, Inc. 44 2016£F108136 2,530 (46, 768) (57,377)
Call - Lowe's Cos, Inc. 73 2016£E108138 1,480 (107, 285) (69, 662)
Call - LyondellBasell Industries NV 78  20165£10813H 1,390 (106, 826) (453, 190)
Call - ManpowerGroup, Inc. 72 2016£F108136 1,540 (146, 538) (287, 484)
Call - Michael Kors Holdings, Ltd. 51 2016€F10813H 2,180 (85.719) (11.217)
Call - Mondelez International, Inc. 45 2016£E108 136 2,530 (103, 903) (111, 562)
Call - Monster Beverage Corp. 148 20165F108138 720 (140, 886) (130, 040)
Call - Morningstar, Inc. 83 2016£F10813H 1,310 (71.322) (18,742)
Call - MSCl, Inc. 89  2016££10813H 1,250 (43, 876) (9, 404)
Call - NIKE, Inc. 57 20165108138 1,960 (188, 526) (1,932)
Call - Oracle Corp. 41 20165108138 2,670 (152, 487) (374)
Call - Panera Bread Co. 214 20165108138 490 (118,132) (2,103)
Call - PNC Financial Services Group, Inc. 92 2016£F108138 1,180 (108, 991) (42, 960)
Call - QUALCOMM, Inc. 64 2016££10813H 1,760 (57, 479) (762, 440)
Call - Robert Half International, Inc. 39 20165£10813H 2,730 (141, 854) (255, 367)
Call - Southwest Airlines Co. 39 20164108135 2,850 (117, 190) (210, 630)
Call - T Rowe Price Group, Inc. 69  2016£F108138 1,500 (86.724) (41,308)
Call - TE Connectivity, Ltd. 64 20165£10813H 1,740 (48, 362) (229, 314)
Call - Teradyne, Inc. 21 2016£E10A13H 5,180 (182,192 (446,722)
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SR fTHEHE bkl =| £ E2 PAYEYAN ERalikE]
Call - Time Warner, Inc. 80  2016£F10813H 1,380 (51,371) (104, 131)
Call - United Therapeutics Corp. 130 20164R108138 840 (100, 376) (11,518)
Call - VValero Energy Corp. 59 20164108136 1,940 (58, 282) (2, 495)
Call - VF Corp. 60  2016££10813H 1,820 (128,342) (7,931
Call - Whole Foods Market, Inc. 29  2016££10813H 3,720 (181, 093) (139,038)
Call - WW Grainger, Inc. 229 20162108136 460 (113, 846) (85, 588)
Call - Yum! Brands, Inc. 89 20165108136 1,180 (199, 762) (406, 625)
¥ (5,447,424 ¥  (8.359,207)

BRLA—N—=LoA &AN—RI—)L - 75 ZAD2016£F 9 A30BRDFEES TV 3 Vikm HEED -0.0%)

FAR fTHEiE bt = 2 FUE7 L SRR
Call - OTC Brazilian Real versus Japanese Yen ¥ 31 2016£E10813H 4,770,000 ¥  (2,587,007) ¥  (2,161,934)

USDAN—RI—IL - IS5 ZAD20165F 9 A0HFRDFHES TV 3 VikE FEED -0.0%)

bz fTHEE bl =| E2b Dt PAYEYAN BalitE]
Call- OTC United States Dollar versus Japanese Yen ¥ 102 20165108138 4, 490, 000 ¥ (6,590,934 ¥ (1,702,776)

BR LA—=N—LA&AN—=RI—=IL - 752D20165F 9 A30BRRDAETELN (FEED. 0%)

BL AYYI—N—F 41— ZEE RiER bl e Bpliifay Bl (8) fETHE%S / (18)
BRL Credit Suisse AG 9,530,000 2016£F10820H USD 2,879,154 ¥ 4,261,212 ¥ (202,315 ¥ 4,058,897
¥ 4,261,212 ¥ (202,315 ¥ 4,058,897

EEOSH

BRL - TSI UTL
JPY - B=F[

usb S N Y
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