VY AHL «ITIN\YRbL s ASTI—-X
SRIGTAERE DI PV 2

RIHERHRSE

TERCHRAARE 55888 (201538 1H~20165F 2 529H)

100 7 ) 0 A 09725 KL
W B B # @] 50964FKKNL
%85 |
B % % 1.92%
108U DEEGEER| X3BEEHEEA

(E1) BEEEEF. HERIDNEEZDEBICHRELICLEDEHR
UTEHELTVET, UTAIUTY . BH. 77> REDE
IO EEFELTHIEE AL

(£2) 103 MEEMES JOMEERERL. SHEH LUER
BNDIEOBFRINICEDTYT, ZDcH. SREFEERD
1 OV [MEEME S R OREERERE. HHEERPOH
BE—HLBWIEAHWET, LTFRAILTT,

ZDHOEEHEIR

BRA®REE (24K) GRTBEREDOY T TH 1 N
(http://www.sc.mufg.jp/) DIREEFEER X — I TBWHNF

BEICEWRELTHBYFT,

77> ROBRFES (RHMR) FRHEBOIFERICEIZLGEIN
9. KN ETHERSNBAHEF =FBUF JELAY - RI>VL—
ASHARTETBENEDLE LTV,

EERT

VW72 7 INI=2UF)
1 RRYI -3 —EXERITS.A.

ZRMEBDHEIEAN

BL. BRIOCEBREICHIT M EISPILEL
EFET,

T Y>Y-AHL - IN\YRAKN-ZAKNS
TO-XERRTAERE T 7> R2 (UF
[77>2R] EVWWET,) [F. DD, &
SHADAREZITWE LT,

77> ROBREEM(F. PHINGRIREICK
V), V7%= NO—)LUEBRBE LA
ERMEBDABIECHIESTETY, =
COEFLTEZNICH>ILEBERAZITLEL
oo ST, BRKRZE CHREPLLETET,
SHREL—EBOHENTZHBIETILD. H
FEWER L EIFET,

RITH=E

=ZUF JENHY - 29 Y LB St



—

<EREE>
[HHAD 1 OH ) B EMSEDHBICDOLT]
CER L) Gy
1.00 600
FAERE EANL. 58 H7 8RN 0.9542% KL
oss L 1007 V) FEEPERTE CK NL. 7288 s00 1 OH 7 V) SRS
5 8 HAIZRD e
1 Q147 ) ST 0.9725K F v
5 8 HAh D .y
04 o0 [N o F A
0.92 200 1.92%
0.90 100 -
W1 O3 ) fEEMEOELEEHER
088 | I L L 10 T 7> ROZETAE. FEEIES LURS
2015/2 2015/5 2015/8 2015/11 2016/2 g?ﬁ%ggﬁﬁg%igﬂ&%ﬁ%{:@(jé |1\|(:|
7 RIEAS _ s N . V)i E3 (=] lﬂ\_ >\ C _'\/_s C
* 77y RERYT NI BEESNTHUEEA E RS SN C 0B R EHE OB 5T
(CLBDEDTY,
(2R DeE#E]
=} 8 EEOBIE
EIEEREN HEEREDER 0.11% | BIBEFEOXHE
EREFEITEREN HEEREEDER 0.06% | BREFHERITEEOXME
SEERM S S OMRERE  MEEREOER 0.01% | SFEEBP U7 7 > RBEDREEREOMME
RiTH=EREM BEHMEEOZ&HISFN 1 OHDHE | ERREEORTESEADER. 1 O/ VMEEMmSD

EMS ICHZTMBREORKTER R | K. HADES - RAITERSNZBEHEORES - EEfmF
BSOS U IR 8DFER0.5% DEFEO

ZOMOEM (L8  06% FRAEHB. RAEHH. FEEHEN. FPIREH LSO

—REEEAS

(3 BRMICOWVTE, BMEFHRESECEDSNTVDHEELLTVET, [ZOMOER (HH) | CHERRREICIIEHTDHDP
RBELBDBEANZTENET. FE L. BHADZOMOBRNOEEE 7 7 > ROBHAROMEERE THRL TI100Z2 R UILHEERTLTY
FIN, REDHEEFIRGUET,




(B 5 A 1 OH7 WEEMEEDHEBIC DOV T]

CRRIL) @HERIL)
1.20 1,500
| EERE EPARIL. GH) — 10N UMEEME CkRIL. £ |

0.80 900

0.60 600

0.40 - 300

020 L 1 1 1 1 1 O
2011/2 2012/2 2013/2 2014/2 2015/2 2016/2

1 OZ7k ) B E S CRRIL) 0.8299 0.9430 0.9643 0.9361 0.9542 0.9725
10FUDEEESEE (KR - - - - - -
Eg= (%) - 13.63 2.26 —2.92 1.93 1.92
THEEREE (FKRIL) 568,643 552,797 317,164 209,831 94,099 50,964

CH) 772 RIERVFI—TIBIUSEBHERESN TS W EE A



III'lllllllllllllllllllllllllllllllllllllllllllllllllllll

HEEBIEICDOLT]

#E DR— N7+ UAICD0T] ZSBETEL,

[R—KkT7x)AIZDLVT]

SEEAST DR ICEDENDZERMOAERICML. 772 REFAYIT7UR - R=KNTH+UFITHT D
RERDZBANICEOETTHRL. INTOEFT RETAZRILAES LU/ FTLBRETHRAELTVET,

[pERE(ICDWVT]

FZEBHEEH EFE A



—

<KSEOERFGE>

SHOWEBERARMDHER(CEDEIN DRFARHOARICRK V. 77V RE AYIT7Y R - R=—KTHUFI(C
WY BREEDEBANCEOETHIRL. INTOEFT SRETAERIAAES SO/ FLBFRETRALE
Jo

LBiNs5E>

- BERHOHBREEICDONVT
FR28FE 58 1 BT IYETURIZO-NILAR KT 1 - TX - I~ (Mitsubishi UFJ Global Custody S.A.)
FZDRIMZEINTETINIT=FBUFI1 ONRRY —H—ERIRITS.A. (Mitsubishi UFJ Investor Services &
Banking (Luxembourg) S.A) [CZEELZF U,

- BIEERHOHBEBICDONT
TR28F581BMNT. TAI—Y—— Ly TR - IxIAYN - TRX - T4 (MUGC Lux Management
SA) FZDEMEMUFGILT AT 3T A MA/IXZ—S.A. (MUFG Lux Management Company S.A.) (Z
ZELF U



—
R OEE>

TARUERRNIVETREERT
77> R 2019F9830BICETUET, 2L, BIMEEFREECEDDIVITNHDHEICEKY
KTI25B8ZREET,
772 RE PERAIREICELY . URTEOY NO—)LUBERBELNURERERICEEST &
ZBREE UL TERZITVLET,
FERENR IV AHL - INVAN - ARNSTFI=X-FUYNL - FOFTFTYR (ZC) 2UEXFYR
(I\_F/}Efn1 EAHL Enhanced Strategies Principal Protected (ZC) 2 Limited) AEI5|RfT93E0 -7
— /R
wE SRV 1 EERR DHERICE DS DS OFERICRV. 77V REAYZT7 R - R—rTx 1
A ICR T 2RERD EEANCEOETHIFL. TRNTOERET IRETAZFHIZEH LU/ /=3
RETRAELTVETD,
FHIREHIR 77> ROBER— N7+ )FDOERF. TROBEFRICHVWEERRMTICE > TITONET,
(i) [BEfEEs] (CxHd 2REO TR
77> RE. 2EEOS0%M L=, BAESREENE IEICERSN DA (RitE. Jv
=¥l - R=N—., %3, AR EIEERREES £ 2 IREHESYE) 3 EMassCREY
BTUNT A TERBICHRELVET . NT+—I VX - O—FSLOEO - 7—KRUER. 2
(CW5 [BfEESS] (CZELET.
(i) Z=5EL) DOHIRR
2255 V) &7 I-SEES OISEISEEN. 77> ROMBEREZBATERUERA.
(iit) FBANOHIFR
772 ROMEEREDI10%ZBRBCEEBIBANETO>TREBY FRA. ZIEL. GHE
[C&kW) . —BEICZD10%DFIRZBR BHBEIEZORY TRHYEFEA.
(iv) REMEICRITZEEADIZREDHIR
77> ROMEERED15%ZBA T BRICRETITRVREMEICRITZEE G, 3F
IEMRELETHES) [TIRETICEETEERA. £1EL. FFIBROBMWLE. NXT7+—7
DR - O—VESKIVCEO - 7—KRUAEEF TREMEICRITZEE] (CRBENFLA.
(F) BREROHER. BENRREBESLUHEEEOVTNTELVZEELET,
(v) EPEEDOHIRE
EBERUNERETIAFREGTT L IREEADRAFCH VT, —HITRLOFTEMIL
BDE50% EBZ TEHERSHOBKNICIRELTEBU EEA.
(F) BHEROHER. ENFRBESLUHEREEOVITNTELVZEELET,
(vi) REYIEG|DEELE
BEMF. 772 ROEHIC. BCEERIZRBLUNADOE=F DN H 2 H 35BN TITOEIE.
ZREDREICRIT. UL FIHEEEMEDERDELEZET S5 Z2{T>TR>EVERA,

DBCTTE 772 R FRBER. NREONEZIT5CEETFELTHEUER A

L77

\I




III'lllllllllllllllllllllllllllllllllllllllllllllllllllll

<BER/H>
(77> RERRNGEET 52 EDERIEEDLE]

W7 72 RERRNGEET AL DFEBEEROLLER

CDTZ7ME 77 RERRNBEET SAEEENICHR TE SR DIERLILELDT. 2011FE 7 BERH
520165 6 BRD 5 FEICH T HFEEER (BFRKRER) OFHEENBE. 77> NRERRNBEET T

EDBETHRLIEEHDTT,
f&; .................................... (201147 B~201666 8)
«— FKAE
Yo O - .
65.0 618 o+ FE
60 : «— F/IME
453 441
1 N e SO OO 349 e T
15.5 15.6
......... 14.2
20 L 2 L 29 9.1 1(10 5.8
0 ’ 27 1 1 1 ’ 1 ’ 26 1 1 ’ 1
0.4
220 23 -11.2
-22.0 -19.0 -18.1
40 2880 e
T7R BHA%k SEEE FERE BHAEE SEEEE FEEE

P 1 BERt. Bloomberg LP.&SKUEBHUIRHAM DT —I ERICR - BEMANEESHIINMER

S 77V ROERMESR (BEFES) . SAKEZO 1 EHICH T IEHIHNELEREIREG 1 (N | MEEMEENL LT, ZOMESEs
%%%gﬁwﬁﬁotﬁb\77>P@ﬁﬁﬁﬁb@mtw\ﬁﬁﬁﬁm@%ﬁ§m§1D%tuﬂﬁ&ﬁ%@@u1Détuﬂéﬁﬁﬁwﬁt
CTRTOEETSANT 7> ROBERRE SR £ Ao
-%@ﬁﬁfg%gﬁm5¢%®%ﬁicﬁﬁéﬁﬁ1E@@%%$®¥ﬁﬁ‘§t@~%m@%77>FB&@@@K%W@QE??Z[DMT
7N fu Y g

- REWEEEI SAOEMBEE (SEFER) 3. SAKEZO 1 FAICHTZ TROBROEERLL T, ZORELEBHLLLNTT,
C T ROEBREEEE. 77> ROESEE Ch 3R KB T CHBEINTHY) . HECABRESNTHYEL A LEA>T. MEICHES
BELE6. LRl RRBIEEREBUET,

O£§E’777\®}a§ﬂ
B & #% TOP | X (Eﬂéﬁo&)
?Eﬁlﬁ: c e Ty TRILEEE <HZAE) KBW1>TVvIR
FEEME - - - S &PHE ~fﬁmﬁé}a*ﬂl
EI$1§ o TW—LN=T/EFFASRUR - A2FVIR 080 - HNX N - A=)l (1 E#B)
5‘6 ce YTAHRERT VT VIR BR<BA. AN-X)

f ST HEEHEEE T Y IR (AN-X)
(/I) > /t)bf’ﬁﬁl BR<BA) KB > TV IABRUS & PHEBDHRGIER(E. Bloomberg LP. THBELTWVE T,

TOP | X (REFKMMIERD) (3. MINSHRFEISSEG T (WERREEESEG P DANMETH ) . IEHOEH, IEREDRR. FIFGSEIEHMIC
EY 59 NTOERIL, ()%‘?l:.ft#ﬁiﬁl)ﬂﬁb‘ﬁb’(b\iﬁ'o BH. T 7RI (ﬁ)%‘?&.ﬂ%ﬁi%li]ﬁ(uﬂ)kﬁi\ REEF/Z(FARTSNBEDTIIE L
HRFEESWEIFTE. 77> ROFTELEFFEICERT 2L H BRI LTEH, BEFEELE

Syt ATV I RCEET DEFEIFE. NL—RY—T T-ERY—TIBIUBEESORNMEE. EREOESH. FAZOM—I0E
FlE ZVEL - ARIRXYKNIBBEBLES, 1TV I AFEEERASRONREFBI ET A T 2Ty 7 ABRHRERENICREDN
REBBDEDTEHBI EFL A

STFAHREET TV IABLOT T A FEEMBEGE T > 7 v 7 A(E itigroup Index LLCICEWBIF. BEBLURKRINTVIEST T

_6_



LT7RTF=9>

(77> ROBAEEORE] (55 8 HARIRTE)
O%H)\J:LLQE

(BB - 2 80/)
| EAkE (%)

vo - 7—K1E 99.87
RT+—I VR - O—2fE 0.12
(B BALEHUEERBECN T 3SEAREDFBANIS T,
OEERIACT o= o EERIECS
s TR HEE
100% 100%

CE1) A7370E=EG, HABEQORESECHT 2 LZEEDREDEEEZRLTVET,
(CX2) HALBMCETZFHFEMEBERFICOSHL . ERRSE (@FR) (CRHBSNTVET,

(B ES]

OB E # & 50,963,848k KL fR 5 0% BRODH® ERTEOH
£ T AH O % 52,400,00000 0 46,210,000 52,400,000
1087 EE S 0.9725% K )L 0) (46,210,000) | (52,400,000)

CH () OBIE AFRICHIT BT - BRUBFUOFI AT



	マン・AHL・エンハンスト・ストラテジーズ償還時元本確保型ファンド２_H２７.３.１~H２８.２.２９
	運用経過
	今後の運用方針
	お知らせ
	ファンドの概要
	参考情報
	ファンドデータ


