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Portfolio Construction

Top 10 Equity Holdings w/Sector

As of: 05/31/2017

Equity Holdings by Sector / Industry
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Country Breakdown

China

South Korea
Taiwan
Russia

Brazil

Japan
Turkey
Mexico
Argentina
India
Hungary
Indonesia
South Africa
Poland
Ukraine
Thailand
Ecuador
Peru
Colombia
United Kingdom
Dominican Republic
Hong Kong
Sri Lanka
Egypt

United States
Kazakhstan

As of: 05/31/2017 9375
Australia 0.47% Indian Rupee 3.50%
0.97% Vietnam 0.45% New Turkish Lira 3.40%
0.40% Panama 0.44% Mexican Peso 2.70%
0.11% Romania 0.44% Hungarian Forint 2.59%
1.48% Venezuela 0.43% A tine P ‘
rgentine Peso
United Arab Emirates 0.42% " O 2.30%
1.41% Lebanon 0.40% Russian Rubles 2.05%
1.41% Czech Republic 0.39% Polish Zloty 1.77%
Ivory Coast 0.37% Thailand Baht 1.64%
0.30% El Salvador 0.36% Singapore Dollar 151%
0, 0,
0.09% Angola 0.30% Indonesian Rupiah 1.44%
0.39% Guatemala 0.26% ) . ’
Jamaica 0.24% Malaysian Ringgit 0.88%
0.10% Nigeria 0.24% South African Rand 0.87%
0.10% Mongolia 0.21% Australian Dollar 0.44%
100.00% Philippines 0.19% Colombian Peso 0.42%
Trinidad & Tobago 0.19% Chinese Yuan Renminbi 0.39%
Zambia 0.18% :
New Romanian Leu o,
Chile 0.16% |\ 4 Aot Emirates Dirh 0-37%
nited Arab Emirates Dirham
18.62% Azerbaijan 0.14% 0.35%
14.36% Ethiopia 0.14% Sri Lankan Rupee 0.30%
11.50% Ghana 0.14% Egypt Pound 0.29%
6.46% Kenya 0.12% Vietnam Dong 0.21%
0,
5'940/° Uruguay 0.12% Dominican Peso 0.14%
5.04% Costa Rica 0.10% Euro 0,095
:91% Gabon 0.10% Great British Pound o
3.74% ynited Republic of Tanzania 0.10% 0.02%
3.59% Senegal 0.08% Peruvian Sol -0.53%
3.24% Bahrain 0.07% Chinese Yuan Renminbi (Offshore) -0.88%
2.38% raq 0.07% Chilean Peso -1.40%
1.78% Honduras 0.06% Czech Koruny _ o
0 1.40%
1:65% israel 0.04% Philippine Peso 1719
105% Qatar 0.04% Swiss Franc o
0.97% Rwanda 0.03% 1.73%
o —_— —
0.79% Total Investments 100.00% Total Net Assets 100.00%
0.77% __100.00% —_—
0.76% Net Currency Exposure Breakdown Portfolio Statistics
0.75%
0.74v, United States Dollar 35.54% Average Maturity 8.09 yrs.
0.69% Hong Kong Dollar 14.46% Effective Duration 6.50 yrs.
0.65% South Korean Won 10.02% Average Coupon 6.00%
0.59% Taiwan New Dollar 9.619% Average Bond Price 105.96
0.55% - 217 Average Credit Quality BB+
0.51% Brazilian Real 6.14% Emerging Markets Exposure 92.59%
0.48% Japanese Yen 4.21%
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Total Number of Holdings 294
Standard Deviation 3 Years 11.00%
Standard Deviation 5 years 10.48%
YTW 6.61%

The contents of the materials herein are intended for informational purposes only and are subject to revision, supplement or other modification at any time. Under no
circumstances should the contents hereof be construed as investment advice.

Past performance is no guarantee of future results. Please note that the Fund/Portfolio data represented here are provided for information purposes only
and are calculated, in each case, with reference to the particular Fund(s)/Portfolio(s) and/or class(es) of share(s) indicated above. For more complete information
relating to the Portfolio, including the Portfolio's investment objective, investment policies and restrictions, as well as fees, expenses and other matters of importance
to prospective investors, please refer to the Portfolio's most recent prospectus.

Except as noted below, the funds are either portfolios of AB SICAV |, an open-ended investment company with variable capital (société d'investissement a capital
variable), or AB FCP |, a mutual investment fund (fonds commun de placement), both of which are organized under the laws of Luxembourg. China Equity Portfolio,
Diversified Equity Alpha Portfolio and Multi-Strategy Alpha Portfolio are portfolios of AB SICAV II, an open-ended investment company with variable capital (société
d'investissement a capital variable) organized under the laws of Luxembourg. Emerging Markets Value Portfolio is a portfolio of AB FCP Il, a mutual investment fund
(fonds commun de placement), organized under the laws of Luxembourg.

For financial representative use only. Not for inspection by, distribution or quotation to, the general public.
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