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HEEEIRSMOEESEEEREELCEODLHFELTHELTED,. ESROEMIRICEIVTHELCEEEL
FRESESFEDET.
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fitE# MSCI Kokusai (World ex Japan)index
FHIME® MSCI EM (Emerging Markets)index
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EHER T EFEE T IA (RLEE, AuiPUEA=3R)
1M E®E THE GB| EM Global Diversified Composite unhedged JPY index
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27 6 30
569,788,873 99.79
1,200,438 0.21
570,989,311 100.00
27 6 30

)
267,552,056 1.4824| 396,619,168 1.4676| 392,659,397| 68.77
193,457,270 0.9246| 178,870,592| 0.9156| 177,129,476 31.02

27 6 30

99.79

99.79
1 2,719,777,534 10,259
19 11 19 2,621,664,272 9,809
2 2,746,310,264 9,594
20 5 19 2,695,850,563 9,414
3 1,630,633,663 6,283
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20 11 17 1,581,188,253 6,103
4 1,704,108,198 6,895
21 5 18 1,678,817,127 6,795
5 1,761,285,010 7,609
21 11 17 1,746,905,632 7,549
6 1,533,771,344 7,368
22 5 17 1,520,726,604 7,308

7 1,361,798,367 7,244
22 11 17 1,349,908,898 7,184
8 1,184,664,906 7,173
23 5 17 1,174,370,168 7,113

9 909,181,891 6,282
23 11 17 900,007,077 6,222
10 855,291,632 6,353
24 5 17 846,999,839 6,293

11 815,625,077 6,616
24 11 19 807,974,410 6,556
12 921,711,710 8,361
25 5 17 914,782,919 8,301

13 803,299,563 8,028
25 11 18 797,083,293 7,968
14 735,081,328 8,250
26 5 19 729,498,318 8,190

15 703,071,600 8,969
26 11 17 698,039,404 8,909
16 615,321,313 8,951
27 5 18 611,016,348 8,891

26 6 724,706,474 8,266

7 720,329,899 8,348

8 707,628,079 8,427

9 698,123,451 8,512

10 682,833,891 8,454

11 695,057,341 9,072

12 659,495,959 8,927

27 1 623,785,424 8,601

2 626,884,337 8,713

3 608,856,560 8,642

4 614,327,522 8,886

5 607,729,205 8,978

6 570,989,311 8,788
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1

19 6 7

1 450
19 11 19
19 11 20

2 180
20 5 19
20 5 20

3 180
20 11 17
20 11 18

4 100
21 5 18
21 5 19

5 60
21 11 17
21 11 18

6 60
22 5 17
22 5 18

7 60
22 11 17
22 11 18

8 60
23 5 17
23 5 18

9 60
23 11 17
23 11 18

10 60
24 5 17
24 5 18

11 60
24 11 19
24 11 20

12 60
25 5 17
25 5 18

13 60
25 11 18
25 11 19

14 60
26 5 19
26 5 20

15 60
26 11 17
26 11 18

16 60
27 5 18
19 6 7

1 2.6
19 11 19
19 11 20

2 2.2
20 5 19
20 5 20

3 33.3
20 11 17
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20 11 18
4 13.0
21 5 18
21 5 19
5 12.0
21 11 17
21 11 18
6 2.4
22 5 17
22 5 18
7 0.9
22 11 17
22 11 18
8 0.2
23 5 17
23 5 18
9 11.7
23 11 17
23 11 18
10 2.1
24 5 17
24 5 18
11 5.1
24 11 19
24 11 20
12 27.5
25 5 17
25 5 18
13 3.3
25 11 18
25 11 19
14 3.5
26 5 19
26 5 20
15 9.5
26 11 17
26 11 18
16 0.5
27 5 18

x 100
10,000
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19 6 7

1 2,691,969,050 19,175,302
19 11 19
19 11 20

2 254,720,629 63,761,885
20 5 19
20 5 20

3 26,847,135 299,940,896
20 11 17
20 11 18

4 5,812,614 125,919,189
21 5 18
21 5 19

5 2,305,998 158,768,993
21 11 17
21 11 18

6 89,230 233,296,059
22 5 17
22 5 18

7 248,489 202,145,769
22 11 17
22 11 18

8 552,901 228,626,652
23 5 17
23 5 18

9 32,673 204,467,837
23 11 17
23 11 18

10 1,479,246 101,950,299
24 5 17
24 5 18

11 12,486 113,555,341
24 11 19
24 11 20

12 88,421 130,554,255
25 5 17
25 5 18

13 7,504,736 109,115,998
25 11 18
25 11 19

14 64,100 109,677,242
26 5 19
26 5 20

15 58,860 107,349,977
26 11 17
26 11 18

16 48,388 96,300,122
27 5 18
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27 6 30
2,070,922,547 24.26
1,515,977,532 17.76
1,235,780,144 14.48
878,658,925 10.29
846,069,242 9.91
823,521,890 9.65
618,826,471 7.25
311,784,035 3.65
8,301,540,786 97.26
234,289,443 2.74
8,535,830,229 100.00
27 6 30
)
)
US TREASURY
. 11,570,000 13,323.17| 1,541,491,029| 13,296.35| 1,538,388,354| 4.75| 2017/8/15 | 18.02
FRANCE
5,700,000| 20,733.69| 1,181,820,698| 20,102.82| 1,145,860,894| 6.00| 2025/10/25 | 13.42
GOVERNMENT
NETHERLANDS
3,000,000| 20,960.61  628,818,599| 20,627.54|  618,826,471| 7.50| 2023/1/15 | 7.25
GOVERNMENT
AUSTRALIAN
5,300,000| 11,302.99|  599,058,545| 11,273.80( 597,511,790 5.75| 2022/7/15 | 7.00
GOVERNMENT
UK TREASURY 2,100,000| 26,787.41|  562,535,611| 26,195.98  550,115,713| 4.75| 2038/12/7 | 6.44
SWEDISH
29,000,000| 1,729.71|  501,616,315| 1,694.44|  491,388,385| 2.50| 2025/5/12 | 5.76
GOVERNMENT
CANADIAN
3,300,000| 14,271.33|  470,953,964| 14,262.65  470,667,601| 5.75| 2029/6/1 | 5.51
GOVERNMENT
AUSTRALIAN
3,700,000| 10,460.86|  387,051,893| 10,453.53|  386,780,811| 5.25| 2019/3/15 | 4.53
GOVERNMENT
FRANCE
1,700,000 22,166.96|  376,838,452| 21,771.56|  370,116,638| 8.50| 2023/4/25 | 4.34
GOVERNMENT
SWEDISH
20,000,000| 1,794.33|  358,866,027| 1,773.40|  354,680,857| 3.50| 2022/6/1 | 4.16
GOVERNMENT
UK TREASURY 1,520,000 21,730.49| 330,303,455 21,614.68|  328,543,212| 4.50| 2019/3/7 | 3.85
BUNDESREPUB.
1,400,000 22,877.86|  320,290,044| 22,270.28|  311,784,035| 6.50| 2027/7/4 | 3.65
DEUTSCHLAND
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US TREASURY
\/B 2,000,000( 13,505.01 270,100,210| 13,433.13 268,662,647| 7.50| 2016/11/15 | 3.15
US TREASURY
N/B 1,650,000 16,131.80 266,174,830 15,992.21 263,871,546] 6.25| 2023/8/15 3.09
AUSTRALIAN

2,300,000( 10,989.62 252,761,309| 10,934.24 251,487,543] 4.75| 2027/4/21 2.95
GOVERNMENT
CANADIAN

1,950,000 10,188.28 198,671,588| 10,164.91 198,215,862| 4.00| 2016/6/1 2.32
GOVERNMENT
CANADIAN

1,400,000| 11,012.46 154,174,566| 11,045.60 154,638,427| 3.50| 2020/6/1 1.81
GOVERNMENT

27 6 30

97.26

97.26
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27 6 30
61,868,467 11.92
59,060,346 11.37
57,070,902 10.99
56,675,684 10.92
36,654,526 7.06
34,908,251 6.72
23,176,196 4.46
21,858,272 4.21
18,447,702 3.55
16,611,270 3.20
14,933,279 2.88
14,644,108 2.82
12,359,042 2.38
10,960,155 2.11
9,777,871 1.88
7,384,519 1.42
7,115,988 1.37
7,109,466 1.37
6,878,361 1.32
5,599,548 1.08
4,773,335 0.92
4,769,033 0.92
4,554,359 0.88
1,772,886 0.34
498,963,566 96.10
20,259,430 3.90
519,222,996 100.00
30 27 6 30
)

CATCHER TECHNOLOGY
12,000 1,349.45| 16,193,400 1,487.35| 17,848,200 3.44

CO LTD
NASPERS LTD-N SHS 917 18,230.70| 16,717,552 18,399.59| 16,872,433| 3.25
HDFC BANK LIMITED 8,066 1,920.79| 15,493,124 2,049.90 16,534,501| 3.18
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SAMSUNG ELECTRONICS

0 LTD 111| 145,064.39| 16,102,148] 140,141.39] 15,555,695| 3.00

LARGAN PRECISION CO
LTD

1,000 12,135.20| 12,135,200 13,790.00f 13,790,000 2.66

HUADIAN FUXIN ENERGY

228,000 62.37| 14,220,474 57.94| 13,212,440| 2.54
CORP LTD

TAIWAN

4,375 3,007.37| 13,157,253 2,740.43| 11,989,386| 2.31
SEMICONDUCTOR-SP ADR

KOSMOS ENERGY LTD 11,362 1,140.00 12,952,788 1,031.02| 11,714,551 2.26

SHREE CEMENT LTD 527 22,931.57| 12,084,940 21,578.81| 11,372,035 2.19

ITAU UNIBANCO

8,150 1,489.61| 12,140,356 1,343.42| 10,948,928] 2.11
HOLDING SA

SINOPHARM GROUP CO
LTD

20,800 591.33| 12,299,778 524.22| 10,903,942| 2.10

PING AN INSURANCE
GROUP CO-H

6,500 1,743.21| 11,330,904 1,618.47| 10,520,088| 2.03

PHOSAGRO OAO GDR REG
6,639 1,628.58| 10,812,175 1,530.62| 10,161,819| 1.96

S
BAJAJ FINANCE LTD 939 8,698.76 8,168,141 10,583.37 9,937,793| 1.91
CHINA MERCHANTS BANK

" 29,000 357.64| 10,371,662 341.06 9,890,856 1.90
INDUSTRIAL &
COMMERCIAL BANK OF 102,000 104.37| 10,645,934 96.31 9,824,538 1.89
CHINA-H
ANTA SPORTS PRODUCTS
L0 34,000 283.90 9,652,742 278.53 9,470,210f 1.82
LOTTE CHEMICAL CORP 296 25,216.69 7,464,143 30,413.19 9,002,307 1.73
GENTERA SAB DE CV 39,892 205.45 8,195,891 218.40 8,712,413 1.68

KOREA ELECTRIC POWER
CORP

1,750 5,119.92 8,959,860 4,901.12 8,576,960 1.65

EICHER MOTORS LTD 223 36,320.68 8,099,512 37,438.60 8,348,809 1.61

BRILLIANCE CHINA
AUTOMOTIVE

46,000 198.25 9,119,904 180.95 8,323,856 1.60

INDUSTRIAL BANK OF
KOREA

5,160 1,608.18 8,298,209 1,564.41 8,072,407| 1.55

TURKIYE GARANTI
BANKASI

20,489 409.15 8,383,082 379.27 7,771,043| 1.50

COBALT INTERNATIONAL
6,160 1,275.92 7,859,723 1,198.78 7,384,519 1.42

ENERGY
PUREGOLD PRICE CLUB
ING 71,100 107.99 7,678,338 100.27 7,129,197| 1.37
KENYA COMMERCIAL

103,400 71.92 7,436,528 68.82 7,115,988 1.37
BANK LTD
CENCOSUD SA 24,573 302.25 7,427,407 289.32 7,109,466| 1.37
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TELEFONICA BRASIL

4,206 1,850.79 7,784,444 1,690.18 7,108,900f 1.37
S.A. PREF

ZHEN DING TECHNOLOGY
HOLDING LTD

17,000 405.82 6,898,940 413.70 7,032,900f 1.35

27 6 30

16.65
10.58
.38
.80
.51
.09
.92
.09
.30
.27
.25
.24
.04
.88
.55
.10
.89
.62
.22
.91
.81
.59
.43

OO |OC|O|FRP|IFP|IFRPLINMNINMNIMNMNOWOIWlWlWlWldM|MPlO]lO|O | O

96.10
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J5~A | FRANCE GOVEANMENT 6.00 2025/10/25 1342
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A—2A U7 | AUSTRALIAN GOVERNMENT 575 2022/7/15 7.00
AF¥UZ UK TREASURY 475 5038/12/7 6.44
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US TREASURY N/B 7.5000% 11/15/2016 2,500,000.00 2,762,700.00
US TREASURY N/B 4.7500% 08/15/2017 11,570,000.00 12,623,911.30
US TREASURY N/B 6.2500% 08/15/2023 1,650,000.00 2,188,048.50
15,720,000.00 17,574,659.80
(2,102,632,298)
17,574,659.80
(2,102,632,298)
CANADIAN GOVERNMENT — 4.0000% 06/01/2016 1,950,000.00 2,016,553.50
CANADIAN GOVERNMENT ~ 3.5000% 06/01/2020 1,400,000.00 1,568,014.00
CANADIAN GOVERNMENT — 5.7500% 06/01/2029 3,300,000.00 4,802,193.00
6,650,000.00 8,386,760.50
(833,811,728)
8,386,760.50
(833,811,728)
BUNDESREPUB . DEUTSCHLAND 6.2500% 01/04/2024 300,000.00 446,483.70
BUNDESREPUB . DEUTSCHLAND 6.5000% 07/04/2027 1,400,000.00 2,328,818.80
FRANCE GOVERNMENT 8.5000% 04/25/2023 1,700,000.00 2,743,932.60
FRANCE GOVERNMENT 6.0000% 10/25/2025 5,700,000.00 8,598,450.00
NETHERLANDS GOVERNMENT ~7.5000% 01/15/2023 3,000,000.00 4,576,686.00
12,100,000.00 18,694,371.10
(2,555,146,641)
18,694,371.10
(2,555,146,641)
UK TREASURY 4.5000% 03/07/2019 1,520,000.00 1,716,514.72
UK TREASURY 4.7500% 12/07/2038 2,000,000.00 2,803,704.00
3,520,000.00 4,520,218.72
(850, 207,939)
4,520,218.72
(850, 207,939)
SWEDISH GOVERNMENT 3.5000% 06/01/2022 20,000,000.00 24,208,380.00
SWEDISH GOVERNMENT 2.5000% 05/12/2025 29,000,000.00 33,855,470.00
49,000,000.00 58,063,850.00
(845,409, 656)
58,063,850.00
(845,409, 656)
AUSTRALIAN GOVERNMENT ~ 5.2500% 03/15/2019 3,700,000.00 4,121,796.30
AUSTRALIAN GOVERNMENT ~ 5.7500% 07/15/2022 5,300,000.00 6,388,169.50
AUSTRALIAN GOVERNMENT ~ 4.7500% 04/21/2027 2,300,000.00 2,695,540.20
11,300,000.00 13,205,506.00
(1,265,087,474)
13,205,506.00
(1,265,087,474)
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72,026,067 61,499,836
706,554,889 608,519,326
706,554,889 608,519,326
105,442,352 36,396,335

58/95



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

26 5 20 26 11 18
26 11 17 27 5 18

59/95



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(

26 11 17

)

( 27 5 18 )

@

@

®

€Y

&)

®

60/95



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

( )
( 26 11 17 ) ( 27 5 18 )
303,064 64,913,927
303,064 64,913,927
26 11 17
1
4,036,636 4,132,491 95,855
4,036,636 4,080,236| 43,600
8,073,272 8,212,727 52,255
27 5 18
1
8,224,451 8,240,984| 16,533
191,120 192,328 1,208
26,742 26,742 0
105,548 105,775 227
323,410 325,195 1,785
2,254,951 2,258,207 3,256
11,126,222 11,149,231 12,927

(

)

61/95




EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

( 26 11 17 ) ( 27 5 18 )
0.8508 0.9402
a (8,508 ) (9,402 )

62/95



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

®
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€))
COBALT INTERNATIONAL ENERGY 7,931 10.42 82,641.02
KOSMOS ENERGY LTD 11,362 9.31 105,780.22
LUKOIL OAO-SPON ADR 1,674 51.81 86,729.94
PHOSAGRO 0AO GDR REG S 6,639 13.30 88,298.70
ALIBABA GROUP HOLDING SP ADR 649 88.46 57,410.54
TAIWAN SEMICONDUCTOR-SP ADR 4,375 24.56 107,450.00
32,630 528,310.42

(63,207,058)

BANREGIO GRUPO FINANCIERO SA 9,700 85.77 831,969.00
GENTERA SAB DE CV 39,892 26.34 1,050,755.28
INFRAESTRUCTURA ENERGETICA N OVA 4,600 82.82 380,972.00

54,192 2,263,696.28

(18,041,659)

EZ TEC EMPREENDIMENTOS E PAR 9,526 17.81 169,658.06
KROTON EDUCACIONAL SA 9,200 12.38 113,896.00
CIA BRASILEIRA DE DIS-PREF 1,669 92.08 153,681.52
JBS SA 10,100 16.49 166,549.00
ITAU UNIBANCO HOLDING SA 6,950 38.72 269,104.00
TELEFONICA BRASIL S.A. PREF 4,306 48.07 206,989.42
ALUPAR INVESTIMENTO SA UNIT 7,743 17.30 133,953.90

49,494 1,213,831.90

(48,444,031)

CENCOSUD SA 30,937 1,579.20 48,855,710.40
CORPBANCA SA 2,956,543 7.48 22,123,811.26
2,987,480 70,979,521.66

(14,252,687)

GRUPO DE INV SURAMERICANA 2,777 35,500.00 98,583,500.00

2,777 98,583,500.00

(4,879,883)

NATIONAL BANK OF GREECE 8,737 1.19 10,397.03

8,737 10,397.03

(1,421,066)

MONDI PLC 1,788 14.51 25,943.88

1,788 25,943.88

(4,879,784)

TURKIYE GARANTI BANKASI 23,139 9.04 209,176.56
HACI OMER SABANCI HOLDING 7,473 10.70 79,961.10
TURKCELL ILETISIM HIZMET AS 11,382 12.45 141,705.90

41,994 430,843.56

(20,004,066)

KGHM POLSKA MIEDZ SA 696 128.95 89,749.20

696 89,749.20

(3,030,830)

FOSUN INTERNATIONAL 18,500 19.26 356,310.00
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CHINA COMMUNICATIONS CONSTRUCTION CO 8,000 13.02 104,160.00
CHINA STATE CONSTRUCTION INT 70,000 13.92 974,400.00
BRILLIANCE CHINA AUTOMOTIVE 34,000 13.02 442,680.00
ANTA SPORTS PRODUCTS LTD 39,000 17.98 701,220.00
SINOPHARM GROUP CO LTD 22,400 37.45 838,880.00
CHINA MERCHANTS BANK - H 29,000 22.65 656,850.00
INDUSTRIAL & COMMERCIAL BANK OF CHINA-H 124,000 6.61 819,640.00
AIA GROUP LTD 7,400 52.35 387,390.00
PING AN INSURANCE GROUP CO-H 7,000 110.40 772,800.00
ENN ENERGY HOLDINGS LTD 6,000 58.00 348,000.00
HUADIAN FUXIN ENERGY CORP LTD 228,000 3.95 900,600.00

593,300 7,302,930.00

(112,757,239)

MALAYAN BANKING BHD 14,200 9.32 132,344.00
MALAKOFF CORP BHD 92,200 1.80 165,960.00
TENAGA NASIONAL BHD 11,600 14.04 162,864.00

118,000 461,168.00

(15,453,739)

SIAM CEMENT PUBLIC COMPANY LIMITED 3,000 528.00 1,584,000.00
ROBINSON DEPT STORE PCL 41,800 45.75 1,912,350.00
44,800 3,496,350.00

(12,481,969)

INTL CONTAINER TERM SVCS INC 15,780 111.00 1,751,580.00
PUREGOLD PRICE CLUB INC 71,100 39.85 2,833,335.00
MEGAWORLD CORP 214,000 5.25 1,123,500.00

300,880 5,708,415.00

(15,355,636)

ASTRA INTERNATIONAL TBK PT 77,400 7,500.00 580,500,000.00
MATAHARI DEPARTMENT STORE TBK 39,700 17,350.00 688,795,000.00
117,100 1,269,295,000.00

(11,677,514)

LOTTE CHEMICAL CORP 296 230,500.00 68,228,000.00
SHINSEGAE CO LTD 141 254,000.00 35,814,000.00
AMOREPACIFIC CORP 220 395,000.00 86,900,000.00
INDUSTRIAL BANK OF KOREA 5,160 14,700.00 75,852,000.00
KB FINANCIAL GROUP INC 382 40,800.00 15,585,600.00
NAVER CORP 41 610,000.00 25,010,000.00
SK TELECOM 101 251,500.00 25,401,500.00
KOREA ELECTRIC POWER CORP 1,750 46,800.00 81,900,000.00
SAMSUNG ELECTRONICS CO LTD 111 1,326,000.00 147,186,000.00
SK HYNIX INC 1,345 45,300.00 60,928,500.00

9,547 622,805,600.00

(68,757,738)

FUBON FINANCIAL HOLDING CO 25,000 63.70 1,592,500.00
CATCHER TECHNOLOGY CO LTD 16,000 342.50 5,480,000.00
HON HAI PRECISION INDUSTRY 18,000 93.10 1,675,800.00
LARGAN PRECISION CO LTD 1,000 3,080.00 3,080,000.00
ZHEN DING TECHNOLOGY HOLDING LTD 17,000 103.00 1,751,000.00

77,000 13,579,300.00
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(53,366, 649)

BAYER CROPSCIENCE LTD 845 3,686.15 3,114,796.75
SHREE CEMENT LTD 527 11,820.40 6,229,350.80
EICHER MOTORS LTD 223 18,722.00 4,175,006.00
HDFC BANK LIMITED 8,066 990.10 7,986,146.60
BAJAJ FINANCE LTD 939 4,483.90 4,210,382.10
WIPRO LTD 5,971 538.45 3,215,084.95

16,571 28,930,767.20

(54,968,457)

COMMERCIAL INTERNATIONAL BANK EGYPT SAE 1,958 55.50 108,669.00

1,958 108,669.00

(1,705,016)

KENYA COMMERCIAL BANK LTD 103,400 58.00 5,997,200.00

103,400 5,997,200.00

(7,496,500)

NASPERS LTD-N SHS 1,012 1,823.07 1,844,946.84
ASPEN PHARMACARE HOLDINGS LT 603 367.02 221,313.06
SANLAM LTD 4,166 73.51 306,242.66

5,781 2,372,502.56

(24,057,175)

EMAAR PROPERTIES PJSC 21,611 7.86 169,862.46

21,611 169,862.46

(5,542,612)

561,781,308

(561,781,308)

)
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29 30
25 12 31 26 12 31
*2 1,054,823 *2 1,131,729
62,688 52,730
150,987 128,041
1,181,050 1,344,923
359,900 464,231
36,558 15,241
2,846,010 3,136,897
*1 67,619 *1 57,316
*1 22,002 *1 11,792
89,622 69,109
29,376 17,481
3,875 3,875
33,252 21,357
88,890 84,980
385,081 457,209
134,605 125,600
31,724 20,869
74 74
640,376 688,734
763,250 779,200
3,609,261 3,916,098
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- 83,776
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520,443 600,715
172,600 119,916
1,422,422 943,036
- 150,033
10,655 10,655
13,225 95,546
32,179 121,509
32,348 48,469
11,673 22,364
2,233,957 2,226,542
82,509 83,482
28,631 29,459
31,001 20,436
24,063 41,624
166,295 175,002
2,400,253 2,401,545
500,000 500,000
31,736 31,736
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