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6,761.871| 13,849.35| 93,647,519| 13,866.15| 93,761,117| 89.15

6,017,977|  1.2942| 7,788,465| 1.2954| 7,795,687 7.41
)
89.15
7.41
96.56
)
28
( ) )
( 24 15 ) 83 83 11,013 11,053
( 24 18 ) 83 83 10,714 10,754
( 25 15 ) 89 89 11,359 11,409
( 2 17 ) 84 85 9,539 9,589
( 2 17 ) 103 103 9,855 9,895
( 2 16 ) 98 98 9,059 9,099
« 27 16 ) 122 122 9,274 9,299
« 27 15 ) 124 124 8,645 8,670
( 28 15 ) 55 55 9,016 9,019
10 ( 28 15 ) 79 79 8,910 8,913
27 125 — 8,844 —
128 — 8,946 —
116 — 8,829 —
10 119 — 8,991 —
1 112 — 8,426 —
12 63 — 8,335 —
28 59 — 8,520 —
56 — 8,895 —
52 — 8,880 —
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)
23 12 28 24 15 10.93
24 16 24 18 0.54
24 19 25 15 8.45
25 16 25 17 13.38
25 18 26 17 6.25
26 18 26 16 5.64
26 17 27 16 4.69
27 17 27 15 5.16
27 16 28 15 5.52
10 28 16 28 15 1.04
) ( N=
( )x 100
)
) )
90,317,152 14,720,455
11,241,833 9,338,661
15,629,398 14,269,557
21,263,735 11,051,033
22,398,310 6,712,605
11,590,422 7,755,828
37,815,032 14,306,687
16,183,712 4,608,403
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1,455,819
1,017,493
49,613,232 70,717,519
5,593,077 7,788,465
160,000
56,822,128 79,523,477
56,822,128 79,523,477
18,510 26,658
1,118,873 269,941
1,962 1,922
51,486 50,465
2
2,440 2,394
1,193,271 351,382
1,193,271 351,382
61,701,074 88,860,035
6,072,217 9,687,940
55,628,857 79,172,095
55,628,857 79,172,095
56,822,128 79,523,477
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)
27 16 28 16
28 15 28 15
58
3,658,816 200,324
3,658,874 200,324
269
18,725 7,614
491,458 199,786
23,346 9,512
533,529 217,181
3,125,345 417,505
3,125,345 417,505
3,125,345 417,505
66,918 64,437
19,462,722 6,072,217
12,973,760 840,151
12,973,760 840,151
1,698,269 4,022,855
1,698,269 4,022,855
1,077,249 79,951
6,072,217 9,687,940
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28 15
122
28 15
28 24
28 14
28 29
28 15 28 15

143,676,365 61,701,074
12,477,745 34,459,533
94,453,036 7,300,572
61,701,074 88,860,035
6,072,217 9,687,940

28 16

28 15
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1=Fx H/10,000

C
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E

G=E/Fx 10,000
H

1=Fx H/10,000

C

D

E=A+B+C+D

F

G=E/Fx 10,000
H

1=Fx H/10,000

15 )

36,956

4,077,275
0
4,114,231
133,034,487
309.26
25.00

332,586

3,771,919
0
3,771,919
132,687,326
284.27
25.00

331,718

1,950,630
0
1,950,630
75,228,886
259.29
25.00

188,072

1,732,588

0

52
16 28

10,000

10,000
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E=A+B+C+D 1,732,588 E=A+B+C+D 1,800,645
F 73,935,664 F 88,860,035
10,000 G=E/Fx 10,000 234.33 10,000 G=E/Fx 10,000 202.63
10,000 H 25.00 10,000 H 3.00
1=Fx H/10,000 184,839 1=Fx H/10,000 26,658
50
( 28 16 28 15 )
A 17,388
B 0
C 1,502,204
D 0
E=A+B+C+D 1,519,592
F 71,748,904
10,000 G=E/Fx 10,000 211.78
10,000 H 3.00
1=Fx H/10,000 21,524
51
( 28 16 28 15 )
A 13,542
B 0
C 1,288,334
D 0
E=A+B+C+D 1,301,876
F 61,701,074
10,000 G=E/Fx 10,000 210.99
10,000 H 3.00
1=Fx H/10,000 18,510
)
27 16 28 16
28 15 28 15
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28

15

527,019

56,746

470,273

28
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1,304,775

44,777
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28 15
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)
) ()
C ) -
5,113.623 70,717,519
5,113.623 70,717,519
6,017,977 7,788,465
6,017,977 7,788,465
6,023,090.623 78,505,984
« ) -
dy JPY
« ) -
2016 31
«c )
« ) -
dy JP
(G -
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« )
2016 31 2015 30
( ) ( )
- 480,442.28 192,884.52
536,139,939.75 388,614,514.34
429,246.71 0.00
537,049,628.74 388,807,398.86
- 136,384.01 510,444.97
536,913,244.73 388,296,953.89
2015 10 2014 10
2016 31 2015 30
( ) ( )
-99,441.26 -209,935.76
-99,441.26 -209,935.76
( ) 0.00 185.79
( ) 326.51 83.41
5,325.68 11,100.83
@
-1 dy 89,292.87 173,066.90
- P dy 261,633.50 625,530.48
- R dy 185,984.65 402,328.44
) 39,275.52 85,146.30
®3) 98,188.60 212,865.71
1,921.39 32,650.51
-42,046.43 -277,688.58
639,902.29 1,265,269.79
-739,343.55 -1,475,205.55
-7,468,161.05 -6,326,396.98
-8,207,504.60 -7,801,602.53
« ) 48,323,683.91 -33,221,893.38
40,116,179.31 -41,023,495.91
1 dy : 0.15
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(LP dy s 0.30
(DR dy s 0.45
Dz dy s
(@) 0.02
A3) 0.05
2015 2016
30 31
( )
)
CHF CHF 22,063.95 0.00
JPY JPY 0.01 0.00
usb usb 458,378.32 0.09
480,442.28 0.09
480,442.28 0.09
GR. OR (BARRE 12.5KG 995 OU MIEUX) 10,487,362 1,981,934 494,290 11,975,006 USD 476,251,601.36 88.68
GR. OR (LINGOT 1 KG 999.9) 362,964 2,100,794 957,909 1,505,849 USD 59,888,338.39 11.15
536,139,939.75 99.83
536,139,939.75 99.83
(2016 31 )( )
15 ( )
16.8
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(
NAV )
( NAV )
( )
28 15 28 15
10,382,361 7,004,173,848
2,330,958,198 -
= 2,401,123,882
25,156,017,171 48,107,519,000
30,055,903 8,637,209
142,469,312 365,792,453
100,299,165 116,989,407
27,770,182,110 58,004,235,799
27,770,182,110 58,004,235,799
352,210,126 1,319,080,845
= 6,897,687,422
146,050,000 928,300,000
- 6,775
- 4,655
498,260,126 9,145,079,697
498,260,126 9,145,079,697
21,726,269,393 37,753,314,440
5,545,652,591 11,105,841,662

27,271,921,984

48,859,156,102
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27,271,921,984 48,859, 156,102
27,770,182,110 58,004,235,799
(
)
( 12 133 ) 60 61
28 15 15
24,087,829,008 21,726,269,393
13,188,017,180 19,958,359, 645
15,549,576,795 3,931,314,598
21,726,269,393 37,753,314,440
3,856,237,682 4,093,533,243
(
4,455,570 6,017,977
7,030,523 7,207,662
(

— 9,913,642,534

2016 (
— 5,386,302,425

2016 (
11,476,080,886 12,224,830,565
1,763,026,730 2,158,471,210
4,619,438,002 3,963,308,824

)

21,726,269,393 37,753,314,440

37/74



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

27 16 28 16
28 15 28 15
)
27 16 28 16
28 15 28 15
() ()

38/74




(

(

)

)

(

(

)

)

EDINETOOOO
O000O0000O00O0oo(EL439)
Oooooooooooooooooad

28

15

311,121,818

311,121,818

28

15

1,244,519,461

1,244,519,461

(

)

39/74



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

28 15
) ) )
25,304,994,677 25,627,148,900 322,154,223
7,961,474,803 7,931,418,900 30,055,903
7,962,377,850 8,177,715,000 215,337,150
9,381,142,024 9,518,015,000 136,872,976
25,304,994,677 25,627,148,900 322,154,223
28 15
) ) )
47,289,379, 264 48,599,822,900 1,310,443,636
15,893,363,732 16,295,864,500 402,500,768
14,793,551,471 15,096,510,000 302,958,529
16,602,464,061 17,207,448,400 604,984,339
47,289,379, 264 48,599,822,900 1,310,443,636
)
) )
)
(
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( 28 15 ) ( 28 15 )
1.2553 1.2942
(12,553 ) (12,942 )

.625  US TREASURY N/B 23/04/30 3,200,000.00 3,259,840.00
.375  US TREASURY N/B 24/08/15 17,250,000.00 18,512,700.00
.5 US TREASURY N/B 45/02/15 3,020,000.00 3,176,134.00
US TREASURY N/B 21/02/28 17,000,000.00 17,714,000.00
.75 US TREASURY N/B 41/02/15 14,830,000.00 22,348,810.00
US TREASURY N/B 18/08/15 19,530,000.00 20,895,147.00
.375  US TREASURY N/B 31/02/15 1,030,000.00 1,532,640.00
.125  US TREASURY N/B 27/11/15 760,000.00 1,121,076.00
.25  US TREASURY N/B 22/08/15 15,940,000.00 21,625,798.00
.75  US TREASURY N/B 17/05/15 1,740,000.00 1,859,364.00
.75  US TREASURY N/B 20/08/15 15,870,000.00 20,832,549.00
.875  US TREASURY N/B 19/02/15 14,990,000.00 18,128,906.00
125,160,000.00|  151,006,964.00

(15,952,375,676)
.5 SWEDISH GOVT 23/11/13 48,000,000.00 53,803,200.00
SWEDISH GOVT 26/11/12 109,500,000.00|  118,544,700.00
.5 SWEDISH GOVT 25/05/12 198,000,000.00|  241,599,600.00
.5 SWEDISH GOVT 22/06/01 172,300,000.00|  210,946,890.00
.5 SWEDISH GOVT 39/03/30 94,600,000.00|  140,102,600.00
.75  SWEDISH GOVT 17/08/12 75,000,000.00 78,577,500.00
.25  SWEDISH GOVT 19/03/12 119,000,000.00|  134,553,300.00
SWEDISH GOVT 20/12/01 182,000,000.00|  225,989,400.00
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998,400,000.00| 1,204,117,190.00
(14,955,135,499)
2.25  SINGAPORE GOVT 21/06/01 29,300,000.00 30,542,320.00
2.375  SINGAPORE GOVT 17/04/01 17,700,000.00 17,898,240.00
2.5  SINGAPORE GOVT 19/06/01 39,350,000.00 40,924,000.00
2.75  SINGAPORE GOVT 42/04/01 17,050,000.00 18,952,780.00
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