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@ ( 26 12 30 )
() ()
537,747,018 51.14
74,219,726 7.06
37,141,196 3.53
39,001,780 3.72
159,042,831 15.12
85,645,532 8.14
98,052,115 9.32
23,292,802 2.21
21,261,036 2.02
234,898,305 22.34
234,898,305 22.34
50,143,036 5.62
50,143,036 5.62
219,822,260 20.90
1,051,610,619 100.00
() ()
271,617,693 25.83
17,450,000 1.66
36,936,555 3.51
109,284,037 10.39
107,947,101 10.26
675,741,041 64.26
147,790,000 14.05
111,226,741 10.58
136,686,650 13.00
280,037,650 26.63
511,119,500 48.60
511,119,500 48.60
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3
« 9
¢ 5
@ ( 26 12 30 )
(%)
) ) C77 ) M

1 |United Kingdom Gilt 500,000 131,023%%3 131,3%3?{%% 233%%%7 12.49
2 |SPDR S&P 500 ETF TRUST 5,000 123144239732 12258(1)219;?) 11.96
3 |CANADIAN GOVERNMENT BOND 500,000 856125953 856}125552 232(;(}%%3%1 8.14
4 |United States Treasury Note/Bond 500,000 788%20222 80022274713 2332%2325 7.61
5 |GERMAN GOVERNMENT BOND 300,000 732126522 742188725 2825;(}%33%4 7.06
6 |SPDR GOLD TRUST 4,000 5(1549317223 5}138122631 5.21
7 |SPDR DJIA TRUST 2,500 5216223682 Slegézegi 5.16
8 |[SWEDISH GOVERNMENT BOND 2,000,000 389356023 390;i67$3 2052%(}(])23%1 3.72
9 (ISHARES MSCI GERMANY ETF 11,000 3736221258 3731226622 3.53
o eI COvERENT 2momo 253 s s | g
11 |United Kingdom Gilt 100,000 27 4%36822 276%42”922 232%323%7 2.63
iz s covemenT mow |, e e s |y
13 |ISHARES MSCI UK ETF 10,000 2225igl7?1(7) 2220(2)80322 2.09
it zeALav0 covERMERT wow| L, S8, s omeme | g
15 |United States Treasury Note/Bond 100,000 180139323 180139323 2522%3325 1.71
)

51.14%

22.34%

5.62%
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79.10%
)
( )
/
2015 3 1 17,450,000 17,450,000 1.66%
S&P500 E-MINI FUTURE
()
2015 3 6 71,053,195 75,431,149 7.17%
gJIA MINI E-CBOT 2015 3 30,748,297 32,515,952 3.09%
FT 100 2015 3 3 34,690,091 36,936,555 3.51%
DAX 30 2015 3 3 104,270,171 109,284,037 10.39%
2015 3 1 147,140,000 147,790,000 14.05%
T-BOND 2015 3 7 120,818,043 121,514,400 11.56%
T_§OND(ULTRA LONG) 2015 8 156,063,849 158,523,250 15.07%
GILT 10YR 2015 3 5 110,357,052 111,226,741 10.58%
BUNDS 2015 3 4 90,215,886 91,335,451 8.69%
BUXL(30YR) 2015 3 2 44,402,243 45,351,199 4.31%
/ 2015 1 850,000 124,452,770 124,550,500 11.84%
/
0
2015 1 400,000 41,236,369 41,408,000 3.94%
/ 2015 1 150,000 13,825,924 14,037,000 1.33%
/ 2015 1 150,000 14,598,261 14,673,000 1.40%
/
y
2015 1 1,900,000 30,856,320 30,685,000 2.92%
/ 2015 1 600,000 112,171,320 112,152,000 10.66%
/ 2015 1 1,100,000 17,022,709 16,951,000 1.61%
/ 2015 1 1,300,000 155,370,326 156,663,000 14.90%
D
2
3
« 9
¢ 9
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®
() () )(C) ( )()
1
(25 12 10 ) 3,138,109,791 3,138,109,791 0.9717 0.9717
25 12 3,146,287,268 0.9742
26 1 2,672,995,631 0.9793
2 2,685,017,856 0.9837
3 2,202,278,997 0.9878
4 1,216,460,634 0.9894
5 1,230,045,139 1.0004
2
(2 6 10 ) 1,215,600,296 1,215,600,296 0.9887 0.9887
6 1,227,199,493 0.9981
7 1,036,547,274 1.0068
8 1,077,130,606 1.0462
9 1,068,263,954 1.0376
10 1,090,117,513 1.0588
11 1,149,964,215 1.1170
3
(2 12 10 ) 1,038,047,915 1,161,593,678 1.0083 1.1283
12 1,051,610,619 1.0214
()
0.0000
0.0000
0.1200
()
1 2.8
2 1.7
14.1
4
1 1,029,548,028 0
2 0 2,000,000,000
3 0 200,000,000

)

2,200,000,000
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1 6.
3.
2.
26 12 1
26 12 1
14 4
14 1
http://www.daiwa-am.co. jp/
3 2
1 1
1
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@
2 3
26 6 10 26 12 10
80,276,321 16,145,188
126,555,271 158,300,180
654,926,406 537,240,007
192,988,533 232,948,195
58,681,916 59,608,151
686,631 11,836,002
938,561 225,184
97,018 120,517
7,101,340 3,475,198
4,900,000

235,563 136,138
263,583
110,986,065 157,619,270
1,238,373,625 1,177,917,613
1,238,373,625 1,177,917,613
4,407,735 7,418,678
20,000
7,454,923 3,505,247
123,545,763
601,001 296,377
10,217,721 5,039,255
91,949 44,378
22,773,329 139,869,698
22,773,329 139,869,698
1,229,548,028 1,029,548,028
13,947,732 8,499,887
23,935,275 17,919,274
1,215,600,296 1,038,047,915
1,215,600,296 1,038,047,915
1,238,373,625 1,177,917,613

20/68




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

(&)
2 3
25 12 11 26 6 11
26 6 10 26 12 10
1,456,235 3,338,161
32,506,639 14,198,949
56,631,861 28,293,223
4,273,653 35,546,114
29,067,518 68,250,589
384,591 263,583
57,638,155 149,890,619
601,001 296,377
10,217,721 5,039,255
278,928 261,605
11,097,650 5,597,237
46,540,505 144,293,382
46,540,505 144,293,382
46,540,505 144,293,382
25,677,120 568,680
91,438,237 13,947,732
56,627,120 2,268,680
56,627,120 2,268,680
1 123,545,763
13,947,732 8,499,887
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12 133 60
61
2 3
26 6 10 26 12 10
3,229,548,028 1,229,548,028
2,000,000,000 200,000,000
1,229,548,028 1,029,548,028
13,947,732
2 3
25 12 11 26 6 11
26 6 10 26 12 10
14,225,514 16,614,358
0 104,808,617
483,780
405,090
9,709,761 20,042,062
24,419,055 1 141,870,127 1
198.60 1,377.98
123,545,763 1
1,200
3
26 6 11
26 12 10
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3
26 12 10

€y

®

®

2 3

26 6 10 26 12 10
16,195,653 20,652,025
9,542,612 7,939,312
3,844,299 8,810,175
29,582,564 19,781,162

2 3

26 6 10 26 12 10

| |
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328,252,995 328,769,338 516,343 265,288,557 268,697,277 3,408,720
328,252,995 328,769,338 516,343 265,288,557 268,697,277) 3,408,720
2 3
26 6 10 26 12 10
1,023,885,420 1,020,793,116| 3,092,304 916,567,801 924,391,179 7,823,378
1,023,885,420 1,020,793,116) 3,092,304 916,567,801 924,391,179| 7,823,378
2 3
26 6 10 26 12 10
363,630,727 363,681,000 50,273 582,125,533 582,114,500 11,033
82,034,495 81,952,000 82,495 160,650,185 161,190,000 539,815
17,162,447 17,213,000 50,553 93,488,269 93,545,000 56,731
29,920,004 29,679,000 241,004
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37,464,380 37,540,000 75,620 47,190,115 46,894,500 295,615
16,915,756 16,852,000 63,756 23,792,443 23,790,000 2,443
27,638,460 27,498,000 140,460
29,016,055, 29,138,000 121,945 37,786,498 36,894,000 892,498
181,037,594 180,986,000 51,594 161,659,559 162,624,000 964,441
18,285,700 18,257,000 28,700
9,576,140 9,566,000 10,140
8,709,560 8,691,000 18,560
381,916,427 381,938,000 78,973 582,125,533 582,114,500 11,033
@
)
3
26 6 11
26 12 10
1
2 3
26 6 10 26 12 10
1 0.9887 1.0083
1 (9,887 ) (10,083 )
®
@
2
7.625% United States Treasury
Note/Bond 20250215 100,000.000 149,468.000
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4.5% United States Treasury

Note/Bond 20390815 500,000.000 654,295.000
803,763.000
(96,017,528)
ggzgggggd Kingdom Gilt 500,000.000 700,,900.000
S?Zgzggsd Kingdom Gilt 100,000.000 146.890.000
847,790.000

(158,697,810)

5.75% AUSTRALIAN GOVERNMENT

BOND 20210515 200,000.000 235,910.000
235,910.000
(23,385,758)

8% CANADIAN GOVERNMENT BOND

20270601 500,000.000 826,170.000
826,170.000
(86,177,793)

5% SWEDISH GOVERNMENT BOND
20201201

2,000,000.000

2,530,700.000

2,530,700.000

(40,162,209)
6% NEW ZEALAND GOVERNMENT BOND
20210515 200,000.000 225,202.000
225,202.000
(20,693,812)

4.5% NORWEGIAN GOVERNMENT BOND
20190522

2,000,000.000

2,276,240.000

2,276,240.000

(38,218,070)

6.5% GERMAN GOVERNMENT BOND
20270704 300,000.000 499,608.000
499,608.000
(73,887,027)
537,240,007
[537,240,007]
SPDR DJIA TRUST 2,500.000 444.,900.000
SPDR S&P 500 ETF TRUST 5,000.000 1,032,350.000
SPDR GOLD TRUST 4,000.000 472,760.000

27/68
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(232,948,195)

232,948,195
[232,948,195]

ISHARES MSCI GERMANY ETF 11,000 312,180.000

ISHARES MSCI UK ETF 10,000 186,800.000

498,980.000
(59,608, 151)

59,608,151
[59,608,151]

829,796,353
[829,796,353]

2

3 24.7% 60.0% 15.3% 46.9%
2

2 100% -% =% 19.1%
1 100% =% =% 2.8%
1 100% =% -% 10.4%
1 100% -% -% 4.8%
1 100% =% =% 2.5%
1 100% =% -% 4.6%
1 100% -% =% 8.9%
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26 12 30

1,067,884,691
16,274,072
1,051,610,619
1,029,548,028
1.0214
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26 12
151 7,427 2,500
799 9,980
260 8,525
5
1
3
CI0 Chief Investment Officer 1

CI0 1
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26 12
21 184,914
538 11,205,522
559 11,390,437
1 9,185
17 3,265,047
18 3,274,233
577 14,664,670
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38
59
19 52
52 38 38 57
19 52
193 55 25
26 31
56 26 26 30
@
25 31 26 31
14,380,327 15,186,222
9,427,636 15,003,765
207 453
142,919 157,453
521,825

7,183,011 8,265,950
106,914 103,432
9,551 14,492
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