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115,163,913 99.16
115,163,913 99.16
971,662 0.84
116,135,575 100.00
(D
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0} ( 29 11 30 )
() () (%)

1.5082 1.7231
! 11,503,415 17,350,519 19,821,534 17.07

1.5089 1.6155
2 12,078,595 18,225,485 19,512,970 16.80
3 17,339,206 0.9675 1.1154 16.65

16,776,481 19,340,150

1.1016 1.1028
4 17,176,381 18,923,072| 18,942,112 16.31

1.1110 1.1189
5 16,884,088 18,758,385 18,891,606 16.27

1.1578 1.1642
6 16,024,344 18,553,941| 18,655,541 16.06
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1
% 5 8 ) 110,956,350 110,956,350 0.9726 0.9726
2
27 5 8 ) 145,740,791 145,740,791 1.0540 1.0540
3
% 5 9 ) 119,591,033 119,591,033 0.9703 0.9703
28 11 119,196,880 0.9963
12 119,291,855 1.0049
29 1 119,649,309 1.0122
2 121,476,158 1.0266
3 120,528,161 1.0304
4 121,461,372 1.0385
4
29 5 8 ) 122,327,981 122,327,981 1.0450 1.0450
5 136,095,036 1.0514
6 130,919,733 1.0526
7 132,248,707 1.0629
8 115,985,121 1.0691
9 114,906,674 1.0760
10 116,437,430 1.0950
11 116,135,575 1.1012
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
29 5 9
29 11 8
()
1 2.7
2 8.4
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1 54,078,305 0
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3 7,395,384 22,416,942
4 3,409,034 9,591,144
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) 60,000,000
) ( 29 11 30 )
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4,956,138,257 100.00
4,956,138,257 100.00
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4,956,126,000 100.00
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/
TOPIX 2017 12 272 4,780,551,880 4,887,840,000 98.62%
TOPIX 2007 12 38 66,924,354 68,286,000 1.38%
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) ( 29 11 30 )
() ()
270,187,445 100.00
270,187,445 100.00
() ()
266,573,098 98.66
989,765 0.37
11,113,897 4,11
48,714,423 18.03
16,505,450 6.11
176,478,750 65.32
12,770,813 4,73
115,158,667 42.62
115,158,667 42.62
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3
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Sero00 SHINT FUTERE 12|  167,123023| 176,478,750  65.32%
FT 100 2017 12 1 11,071,466 11,113,897 4.11%
SPI 200 INDEX 201712 1 12,145,279 12,770,813 4.73%
SAP/TSE B0 INDEX 2017 1 15,286,268 16,505,450  6.11%
SHI 2017 12 1 10,256,681 10,603,265  3.92%
EURO STOXX 50 2017 12 8 37,303,407 38,111,158 14.11%
0> INDEX FUTERE 2017 1 1,005,509 089,765  0.37%
ol7 12 / 38,700 538,669 525,159 0.19%
;o1 1o 96,200 1,306,684 1,287,156  0.48%
ol7 1 / 10,500 876,057 873,180  0.32%
" /o 105,900 1,544,540 1,518,606  0.56%
" /o 56,300 8,509,457 8,462,453  3.13%
/20 12 142,900 18,945,992 18,978,549  7.02%
o171 / 60,800 1,083,279 1,084,672)  0.40%
o017 12 / 31,300 3,570,641 3,563,102  1.32%
/20 12 609,800 69,319,160 68,207,600  25.28%
/20 12 55,400 4,818,955 4,699,582  L1.74%

ot 1o 67,400 5,942,371 5,868,518  2.17%

D
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@) ( 29 11 30 )
() ()
45,794,438 24.34
45,794,438 24.34
27,689,326 14.71
27,689,326 14.71
114,696,188 60.95
188,179,952 100.00
() ()
113,473,080 60.30
25,772,243 13.70
3,752,696 1.99
35,133,053 18.67
2,351,951 1.25
1,542,712 0.82
1,439,564 0.76
31,710,150 16.85
2,881,255 1.53
8,889,456 4.72
168,862,526 89.73
168,862,526 89.73
QY
« 2
« 3
« H
0 ( 29 11 30 )
() () (%)
302.06 412.56
1 |ISHARES MSCI CHINA INDEX ETF 111,000 33,520,493 45,794,438 24.34
5,669.39 6,308.41
2 |ISHARES CORE MSCI EMERGING 1,970 11,168,785 12,427,578 6.60
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ISHARES MSCI BRAZIL CAPPED E 2,280 946521222 1041333038 5.38
VANECK VECTORS RUSSIA ETF 2,100 427§16332 521;32623 2.73
()

24.34%

14.71%

39.05%

)
( )
/

MIT; MSCI ENG VKT 2017 5 30,869,495 31,710,150 16.85%
igx VSCI TATWAN 2017 4 18,010,917 17,972,820 9.55%
SG)1(2CNX NIFTY ETS 2017 6 14,001,992 13,982,495 7.43%
SG)l(ZMSCI INDONESIA 2017 2 3,196,562 3,177,738 1.69%
SETSO FUTLRES 2017 12 5 3,697,656 3,752,696 1.99%
ISE 30 FUTURES 2017 12 4 1,532,307 1,439,564 0.76%
‘EGZO INDEX FUT 2017 1 1,594,852 1,542,712 0.82%
ESE KLCI FUTURE 2017 1 2,340,810 2,351,951 1.25%
ME)l(ZBOLSA IDX FUT 2017 1 3,058,205 2,881,255 1.53%
E;)SPI 200 FUTURE 2017 3 24,255,569 25,772,243 13.70%
E;SE/JSE TOP 40 2017 2 8,235,998 8,889,456 4.72%
2017 12 / 696,500 5,569,771 5,697,370 3.03%
12 / 2017 3,737,800 54,515,439 53,600,052 28.48%
2017 12 / 174,800 1,030,288 1,050,548 0.56%
2017 12 / 40,200 1,254,899 1,269,516 0.67%
2017 12 / 24,000 712,812 677,040 0.36%
/ 2017 12 951,500 108,175,368 106,568,000 56.63%
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15,199,047,540 99.33
15,199,047,540 99.33
102,234,815 0.67
15,301,282,355 100.00
( D
2
0) ( 29 11 30 )
(%)
() () |[C7 7)) ®
100.51 100.45{ 0.200000
! 266,000,000 267,358,240/ 267,202,320| 2019/03/20 175
104.49 104.38| 0.800000
2 255,000,000 266,473,500 266,184,300| 2022/09/20 L.74
104.15 104.16{ 0.600000
3 215,000,000 223,927,400 223,946,150| 2023/12/20 1.46
100.63 100.50{ 0.100000
4 222,000,000 223,405,600 223,114,440| 2019/12/20 1.46
100.70 100.56{ 0.100000
5 220,000,000 221,561,000{ 221,238,600| 2020/03/20 1.45
100.84 100.98| 0.100000
6 206,000,000 207,749,160 208,024,980| 2026/06/20 1.36
100.80 100.77{ 0.100000
! 200,000,000 201,603,800 201,552,000| 2021/03/20 1.32
100.78 100.68| 0.100000
8 190,000,000 191,499,200 191,305,300| 2020/09/20 1.25
100.71 100.71f 0.100000
9 189,000,000 190,355,100 190,357,020| 2020/12/20 1.24
103.37 103.40{ 0.400000
10 171,000,000 176,770,010 176,824,260| 2025/03/20 1.16
104.58 104.43] 0.600000
1 165,000,000 172,562,390 172,321,050| 2024/06/20 1.13
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2 164,000,000 160 0t 160,641,600] 2005708720 | 12
1 164000000 | 165 104510 165,341,520] 2001106720 | 0
. 156,000,000 | 1 706 360 162,33040] 2020112720 | 0P
. 160000000 | 161 06 100 161,404,400] 2001712720 | 0P
1 160000000 165 01 s 160.865,600] 2019/06/20 | %
1 156,000,000 | 160 e e 160, 14,600| 2025722720 | 0
1 156,000,000 | 160 37 10| 150,458,540 2006008020 | -0
1 3000000 | 165 a7 can 150,120 980| 2029106720 | O
2 L47.000.000| 405 300 148,150360| 2007103720 | O
2t 4000000 | 4505 170 145,00,000| 2029103720 | O
22 TE0000.000| 135 g o 135,747,300| 2020103720 | O
2 126000000 135 a0 can 133.805280| 2021712720 | O
2 TE0000.000| 135787 550 131,115,400| 2008112720 | O
2 126000000 135 110760 128,79,120| 2010/12/20 | O
2 21000000 | 157 347 6aq 127,072 60| 2029108720 | O
2 20000000 | 154 1 300 124,005, 600| 2020103720 | O
2 128000000 | 1054 600 123,936050| 2007406720 | O
% 128000000 | 105 0 660 123,840,000| 2007108720 | O
30 SB.000000 | 115 e a0 118,100 60| 200712720 | O77
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99.33%
99.33%

)

13/86



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

@ ( 29 11 30 )
() ()
14,399,577,319 97.32
6,057,483,422 40.94
38,989,909 0.26
32,897,054 0.22
57,924,985 0.39
82,605,109 0.56
1,010,748,573 6.83
16,550,252 0.11
71,224,519 0.48
299,389,942 2.02
6,298,441,180 42.57
108,153,319 0.73
62,847,581 0.42
262,321,474 1.77
397,023,247 2.68
14,796,600,566 100.00
() ()
14,690,236,288 99.28
14,690,236,288 99.28
(D
« 2
()
) ( 29 11 30 )
()
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oo LL.800.000 |y 577 e o1a| 1 278,160,731 0i/0ev0 | OO
2 Nowrond STOB.000 | oo cooioe| oan.son.ite 2024/05/15 |
ottt 467,000 | gy oo cen|  sos.sam. 71| 20z2sosns | 52
oot 4450000 | g ocr corl s son.sas| zonvsonszs | O
S ottt 4300000 | 4og oo ier| ag aer oee| zor0/0nszs | O
S Notwrond 4310000 | 4oy sop sl aen sen.szs| zozsseis | 520
" Nowrond 4188000 | 7 e inal 470,108,368 o2a/oevs | 518
® ottt 4285000 |y e seel  aas s7ase0| 20io/oss | 0
 Nowreond 20000 | 34y 115 60el  sanero dse ore/oens | 2D
0 oereond 2065000 | g5 corora|  sa0.545.805 z0r0/cesns | 210
Lhowo 2235000 | 315 o6 sal  s09.002.758 z0n0/0asz0 | 20
12 |[Italy Buoni Poliennali Del Tesoro 1,712,000 278,34113,2632 280,32(2),3?;32 2322%2%1 1.89
B oot 2000000 | pe; pupion| 262,016,420 0sssoans | 78
14 |[Italy Buoni Poliennali Del Tesoro 1,450,000 237,6(1)3,30.:;&13 238,43?,3952[31 2822322%1 1.61
15 EROI?\II\IIDCH SOVERNMENT 1,766,000 237,7%132?-2.32 237,7&3,15-2573 2020/05/25 161
16 |United Kingdom Gilt 1,000,000 219,513,6623 216,2%3,37'31 e | 146
Tlaow L3B00| 1211057 ova28m 703 zosorossas | 40
8 oot L8000 | e orreel 07,038,008 z0iesos/as | 140
19 |[Italy Buoni Poliennali Del Tesoro 1,410,000 19510‘1122111‘51 194,8(13(1)?1-32 2512%2%1 1.32
20 |Italy Buoni Poliennali Del Tesoro 1,196,000 178,8%,22?&13 178,411,27-(3)3 232715/%2%1 1.21
2w L1000 | yrooicir ara sz d zoasoss | 18
2w L1000 | 17y cuodiel 7] zooaosses | 10
2 oot LS0.000 | 17y coeri0) 60,77 2oossoens | 10
2w L200.000 | 1oe sigous  o8,76.0d 20905/ | L1
leonp LIS2000 | 160 ruaran 168,034 20anoosoa | 114
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SPANISH GOVERNMENT 125.06 123.73| 5.850000
26 BOND 1,006,000 167,092,444 165,321,120| 2022/01/31 112
S . 132.04 135.28| 5.000000
27 (Italy Buoni Poliennali Del Tesoro 898,000 157,484,137 161,350,234| 2034/08/01 1.09
. . . 107.43 106.30| 2.000000
28 |United Kingdom Gilt 952,000 153,750,548 152,131,783| 2025/09/07 1.03
United States Treasury 134.72 133.21| 6.125000
29 Note/Bond 1,000,000 150,960,483 149,266,287| 2027/11/15 1.01
SPANISH GOVERNMENT 100.32 101.03| 1.500000
30 BOND 1,110,000 147,894,001 148,944,887| 2027/04/30 1.01
)
97.32%
97.32%
)
( )
/
/ 2017 12 3,181,000 276,651,888 269,844,230 1.82%
/
{V
2017 12 3,655,000 322,536,248 318,240,850 2.15%
/
0)
2017 12 153,000 17,453,704 17,417,520 0.12%
/
0)
2017 12 5,658,000 100,651,780 100,938,720 0.68%
/ 2007 12 46,249,000 6,122,455,794 6,142,329,690 41.51%
12 / 2017 6,867,000 1,033,962,217 1,032,178,770 6.98%
/
2017 12 8,514,000 67,912,772 69,644,520 0.47%
/
2017 12 2,756,000 38,251,075 37,398,920 0.25%
/
2017 12 2,329,000 72,619,151 73,549,820 0.50%
0,
/ 2017 12 5,285,000 71,740,074 70,713,300 0.48%
/
2017 12 490,000 40,819,940 40,748,400 0.28%
/ 2017 12 57,015,800 6,470,555,483 6,386,339,758 43.16%
/
0)
2017 12 21,779,000 128,595,442 130,891,790 0.88%
(D
« 2
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Q)
[€)) ( 29 11 30 )
() ()
2,180,657,701 96.98
2,180,657,701 96.98
67,907,996 3.02
2,248,565,697 100.00
() ()
11,204,000 0.50
11,204,000 0.50
2,205,840,280 98.10
2,205,840,280 98.10
(D
( 2
« 3
2 ( 29 11 30 )
)
) ) C7 7 )
Indonesia Government International 141.66 142.59| 7.750000
! Bond 1,000,000 158,740,338 159,773,215| 2038/01/17 711
Turkey Government International 116.34 113.60| 7.375000
2 Bond 1,000,000 130,368,718| 127,296,643| 2025/02/05 566
Argentine Republic International 105.33 105.25| 5.625000
3 Bond 950,000 112,128,995 112,035,993| 2022/01/26 4.98
Philippine Government International 131.73 130.82| 6.375000
4 Bond 700,000 103,324,666| 102,608,667 2032/01/15 4.56
Colombia Government International 128.10 127.62| 8.125000
5 Bond 650,000 93,301,233 92,952,478| 2024/05/21 4.13
119.14 120.70[ 7.125000
6 |FED REPUBLIC OF BRAZIL 600,000 80,098,942  81,146,610] 2037/01/20 3.61
Mexico Government International 103.00 102.75| 4.750000
! Bond 700,000 80,788,050, 80,591,962| 2044/03/08 3.58
Argentine Republic International 70.94 73.35 2.500000
8 Bond 930,000 73,926,668 76,435,467| 2038/12/31 3.40
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22 o P000| g cisiad| 043,700 2024/01/22| T8
g 0000| 3; senion| 085,709 2026/04122| -
2 gong 0000| o5 isaion| 3515053 2019/03/11 | -8
2 280000 3, o)1 60| 430009 2057708025 | -
26 |Russian Foreign Bond - Eurobond 247,000 326;4117522 323%6622 233%%%%1 1.44
2T o e 200000| g 005760 3000400] 2037709018 -
2 gong 200000| g g73475| 0,60.009] 204401125 | -2
29 |FED REPUBLIC OF BRAZIL 200,000 289;299:3’); 295;21132 23;3%2320 1.31
0 g 200000| g croian| 55800 202401125
)
96.98%
96.98%

)
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( )
/
/oA 12 100,000 11,146,800 11,204,000  0.50%
/ 2018 1 19,732,000 |  2,205,043,107 |  2,205,840,280|  98.10%
D
¢ 2
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60,720 57,795
)
27 28
28 31 29 31
88,850 79,747
799 727
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1,258 1,273

394 463
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1,110 1,045

1,486 1,400

11,531 11,655

19,082 16,554
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25 12
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13,262 11,533
®
27 28 31
15,174 11,495 374 14,126 14,501 41,171
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23 26
232 264
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4,320 4,877
28 31

Daiwa Asset Management(Singapore)Ltd.

29 31

Daiwa Asset Management(Singapore)lLtd.
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3,970 4,119 148
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7,987 7,583 404
1,021
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3,107 2,697 410
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28 29 31
1
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100 1,036 1,028
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22,206
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