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'6)) (2020 9 30 )
() ()
150,078,345,189 99.00
150,078,345,189 99.00
999,300 0.00
999,300 0.00
1,520,613,727 1.00
151,599,958,216 100.00
(D
2
0 (2020 9 30 )
) ) (D)
MAN AHL ACTIVE
12,240.36 12,675.15
1 |BALANCED | H JPY 11,840,360.48 99.00
144,930,312,471| 150,078,345,189
SHARES
0.9997 0.9993
2 1,000,000 0.00
999,700 999,300
)

99.00%

0.00%

99.00%
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2019 11 32,701,070,226 1.0180
12 57,659,421,846 1.0196
2020 1 78,194,294,102 1.0487
2 104,514,531,444 1.0192
3 110,014,224,570 0.9875
1
2020 4 13 ) 111,167,835,057 111,167,835,057 0.9864 0.9864
4 113,911,378,952 0.9913
5 124,262,246,292 0.9987
6 134,715,192,213 1.0078
7 143,056,901,276 1.0268
8 149,660,937,819 1.0249
9 151,599,958,216 1.0224
()
1 0.0000
()
1 1.4
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1 2
2020 4 13 2020 10 12
1,498,950,207 1,660,074,312
110,310,312,471 151,605,575,933
999,700 999,300
111,810,262,378 153,266,649,545
111,810,262,378 153,266,649,545
290,000,000

44,133,570 96,500,818
8,477,243 18,563,754
297,724,148 620,577,189
2,092,360 1,435,539
642,427,321 737,077,300
642,427,321 737,077,300
112,695,026,453 149,020,098,605
1,527,191,396 3,509,473,640
691,587,155
111,167,835,057 152,529,572,245
111,167,835,057 152,529,572,245
111,810,262,378 153,266,649,545
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2020 4 13 2020 10 12
3,751,687,829 5,355,263,062
3,751,687,829 5,355,263,062
1,313,530 936,931
8,477,243 18,563,754
297,724,148 620,577,189
2,167,647 1,463,766
309,682,568 641,541,640
4,061,370,397 4,713,721,422
4,061,370,397 4,713,721,422
4,061,370,397 4,713,721,422
40,163,066 173,506,921

1,527,191,396

2,546,918,545 496,450,535

56,683,287

2,546,918,545 439,767,248
52,902,610
52,902,610

1,527,191,396 3,509,473,640
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1
1 2
2020 4 13 2020 10 12
1 0.9864 1.0236
1 (9,864 ) (10,236 )
@
€H)
@

MAN AHL ACTIVE BALANCED 1 H JPY
SHARES

11,944,792.501| 151,605,575,933

151,605,575,933

1,000,000 999,300

999,300
151,606,575,233
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2018 12 31
(US9)

9,132,616
3,422,597
192,795

2,089,829
763,293
163

28,557
15,629,850

146,667
98,746
62,116

9,530
30,769
347,828

15,282,022

2018 11 1 2018 12 31
(US9)
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183,588

28,557

212,145

17,268

6,915

12,423

1,127

2,671

7,431

2,603

50,438

161,707

2018 12 31
/
(USs9)
(%)
@

6 Canadian 10 Years Bond Futures March 2019 3,133 0.02
17 Euro BOBL Bond Futures March 2019 3,331 0.02
6 Euro BTP Bond Futures March 2019 16,172 011
14 Euro BUND Bond Futures March 2019 6,050 0.04
8 Euro OAT Bond Futures March 2019 89 0.00
25,642 0.17
4 Japanese 10 Years Bond Futures March 2019 3,634 0.02
18 FTSE 100 Index Futures March 2019 1,968 0.01
30 US 10 Years Note CBT Bond Futures March 2019 85,789 0.56
6 US 2 Years Note CBT Bond Futures March 2019 5,813 0.04
23 US 5 Years Note CBT Bond Futures March 2019 44,617 0.29
16 US Long Bond CBT Bond Futures March 2019 105,422 0.70
9 US Ultra Bond CBT Bond Futures March 2019 3,375 0.02
245,016 161
279,393 1.83
300,000 United States Treasury Bill 0% 07/03/2019 # 298,750 1.95
800,000 United States Treasury Bill 0% 14/03/2019 # 796,329 5.21
800,000 United States Treasury Bill 0% 21/03/2019 # 796,005 521
100,000 United States Treasury Bill 0% 04/04/2019 # 99,388 0.65
100,000 United States Treasury Bill 0% 11/04/2019 # 99,357 0.65
2,089,829 13.67
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2,089,829 13.67
(b)
(Uss) %)
€1,032 US$1,174 2019/1/31 3 8 0.00
JPY1,736,465,204 US$15,382,018 2019/1/31 6 483,892 317
Uss$17 £13 2019/1/31 1 0.00
€10 Uss$12 2019/1/31 1 0.00
483,900 317
2,853,122 18.67
/
(US$)

)

1 SPI 200 Index Futures March 2019 - (0.00)

3 S&P/TSX 60 Index Futures March 2019 - (0.00)

5 CAC40 10 Euro Futures January 2019 - (0.00)

1 DAX Index Futures March 2019 - (0.00)

1 Euro BUXL 30 Years Bond Futures March 2019 1) (0.00)

10 Euro STOXX 50 Index Futures March 2019 - (0.00)

) (0.00)

1 Hang Seng Index Futures January 2019 - (0.00)

3 HSCEI Index Futures January 2019 - (0.00)

- (0.00)

2 FTSE/MIB Index Futures March 2019 - (0.00)

2 TOPIX Index Futures March 2019 - (0.00)

2 Amsterdam Index Futures January 2019 - (0.00)

3 FTSE China A50 Index Futures January 2019 - (0.00)

4 MSCI Singapore Index Futures January 2019 - (0.00)

2 MSCI Taiwan Index January 2019 - (0.00)

6 Nikkei 225 SGX Index Futures March 2019 - (0.00)

1 SGX Nifty 50 Index Futures January 2019 - (0.00)

- (0.00)
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2 FTSE/JSE Top 40 Index Futures March 2019 - (0.00)
3 Korean 10 Years Bond Futures March 2019 - (0.00)
4 Korean 3 Years Bond Futures March 2019 - (0.00)
4 KOSPI2 Index Futures March 2019 - (0.00)
- (0.00)
1 IBEX 35 Index Futures January 2019 - (0.00)
5 OMXS 30 Index Futures January 2019 - (0.00)
2 Swiss Market IX Index Futures March 2019 - (0.00)
31 BIST 30 Index Futures February 2019 - (0.00)
37 Long Gilt Bond Futures March 2019 (9,627) (0.06)
Nasdaqg 100 E-Mini Index Futures March 2019 - (0.00)
S&P 500 E-mini Index Futures March 2019 (34,515) (0.23)
(34,515) (0.23)
(44,143) (0.29)
(US$) (%)
£1,042 US$1,335 2019/1/31 4 (5) (0.00)
US$196,786 €173,019 2019/1/17 1 (1,287) (0.01)
Us$47 €41 2019/1/31 4 - (0.00)
US$160,462 £127,588 2019/1/17 1 (2,173) (0.01)
Us$43 £34 2019/1/31 3 - (0.00)
US$63,816 JPY7,208,844 2019/1/17 2 (1,981) (0.01)
US$582,134 JPY65,083,448 2019/1/31 4 (12,527) (0.09)
(17,973) (0.12)
(62,116) (0.41)
2,853,122 18.67
(62,116) (0.41)
12,491,016 81.74
15,282,022 100.00
(@)
(b) OTC
*
#
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2020 4 13 2020 10 12
919,701 173,666
80,008 825,613
999,709 999,279
999,709 999,279
1 1,000,000 1,000,000
2 291 721
999,709 999,279
999,709 999,279
999,709 999,279
2020 4 14
2020 10 12
2020 4 13 2020 10 12
2019 11 12 2020 4 14
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1,000,000 1,000,000
AHL 1,000,000 1,000,000
1,000,000 1,000,000
1,000,000 1,000,000
291 721

2020 4 14

2020 10 12
2 4

2020 10 12
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2020 4 13 2020 10 12
2020 4 13 2020 10 12
1
2020 4 13 2020 10 12
0.9997 0.9993
1 (9,997 ) (9,993 )

@

¢))
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2020 9 30
152,223,831,817
623,873,601
151,599,958,216
148,279,128,817
1.0224

2020 9 30
999,311
0
999,311
1,000,000
0.9993
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2020 9
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2020 9
49 80,212
704 17,226,319
753 17,306,531
33 107,522
14 1,435,447
47 1,542,969
800 18,849,500
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38
59
19 52
52 38 38 57
19 52
2020 2020 30
193 61 2019
2020 31
62 2020 2020 30
@
2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
1 206 1 217
10 7
195 209
2,821 2,362
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2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424
56,709 54,512
2019 31 31

75 69

8,548 7,573

15 14

40 39

4,610 3,988

2 3,882 3,530

3,735 3,830

726 656

255 590

725 688

2 5

14,070 13,414

2,389 2,574

103 88

2 5

2,496 2,667

16,567 16,082
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15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,052 11,749
13,426 12,123
40,096 38,793
46 363
46 363
40,142 38,430
56,709 54,512
¢))
2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936

48,459 43,906
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5,755 5,793

373 374

4,145 4,335

510 395

725 688

796 838

64 62

178 154

472 451

1,291 1,299

374 368

34 37

907 925

1,819 1,770

11,693 11,702

16,572 14,525

S 2019
2020 31

38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
29 585
16,931 15,043
5,076 4,555
15 78
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5,060 4,477
11,870 10,566
©))
2018 2019
15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096
216 216 41,112
- - 12,669
- - 11,870
170 170 170
170 170 969
46 46 40,142
2019 2020
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15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430

(

(

)

)
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18
17

39 2020 31
28 2018 16 44

29 2018 30
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100 10
172
38 134
2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2018 2019 31
2,608 2,608
2,608 2,608
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2018 25 2018 2018
12,669 4,857 31 26
2019 21
11,868
4,550
2019 31
2019 24
2019 2020 31
2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 24
2020 23
10,564
4,050
2020 31

2020 24
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2019 31
1) D
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)
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(3,882) (3,882)
*2 (2,805) (2,805)
(11,298) (11,298)
*1 ()
*2
2020 31
D 1)
2,741 2,741
10,847 10,847
21,900 21,900
8,754 8,754
44,243 44,243
(3,988) (3,988)
(3,530) (3,530)
*2 (2,889) (2,889)
(10,408) (10,408)
*1 )
*2
2019 31 2020 31
666 666
1,836 3,972
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1,070 1,069 |
2019 31
10
10
28,489 - ; _
11,468 - ; _
554 4,284 2,227 1,227
40,512 4,284 2,227 1,227
2020 31
10
10
2,741 - ; -
10,847 - ; _
21,900 - - -
267 3,463 1,184 -
35,756 3,463 1,184 -
2019 31
1,836
2020 31
1,944 2,027
2019 31
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87 55 32

4,991 4,712 278

5,079 4,767 311

3,301 3,560 258

3,301 3,560 258

8,380 8,328 52

666
2020 31

60 55 5

3,004 2,772 232

3,064 2,827 237

27,589 28,354 764

27,589 28,354 764

30,654 31,181 526

666
2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
2019 2020 31
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1,492 214 1
1,492 214 1
48
)
2018 2019
2019 31 2020 31
2,350 2,389
158 159
171 183
52 207
2,389 2,574
)
2018 2019
2019 31 2020 31
2,389 2,574
2,389 2,574
2,389 2,574
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(

2,389 2,574
)
2018 2019
2019 31 2020 31
158 159
41 27
199 187
174 181
2019 31 2020 31
788
731
170 198
182 177
141 129
94 94
32 47
240 399
1,592 1,835
164 173
1,428 1,661
159 159
85 71
244 230
1,183 1,431
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2018 2019 31
( )

Daiwa Asset

Management . C )

(Singapore) Singapore 133 100.0 1,719

Ltd.

Daiwa

Portfolio

Advisory India 1,207 ( 92 0 3,293

(India) .

Private Ltd.
) MAS

MAS
)

2019 2020 31
( )

Daiwa Asset

Management - ( )

(Singapore) Singapore 133 100.0 1,603

Ltd.

MAS
MAS
2018 2019 31
( )
1 1
100,000 19,975 3,400
2
3,000 1,052 173
3
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100 4 1,063 1,055
2019 2020 31
( )
1 1
100,000 16,953 2,984
2
3,000 1,031 224
3
100 4 1,061 1,054
2018 2019
2019 31 2020 31
15,389.06 14,732.52
4,550.81 4,050.66
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2018
2019 31

2019
2020

31

11,870
2,608,525

10,566
2,608,525

)

2020

30

2,811
12,910
11,357

360

27,439

226

1,720
687

2,408

10,638
3,972
1,053
1,286

16,951

19,586

47,025
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2020

30

(

)

5,860
3,365
594
571
608

11,000

2,609
110

2,724

13,724

15,174

11,495

11,495

374

5,784

6,158

32,828

472

472

33,301

47,025
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2020
2020

30

2020

31,426
214

31,641

13,509
5,825

19,334

5,708

6,597

239
156

6,679

6,679

2,071

4,599

2020

30

15,174

11,495

374

11,749

12,123

38,793

10,564

10,564

10,564
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i, - - 4,599 4,599 4,599
- - - 5,965 5,965 5,965
15,174 11,495 374 5,784 6,158 32,828
363 363 38,430
- - 10,564
} - 4,599
836 836 836
836 836 5,128
472 472 33,301

18
17
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39 2020 31
28 2018 16 44

30 2019
19
10 2019 44
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2020 30
316
2020 30
Daiwa Asset Management(Singapore)Ltd. 1,623
2020
2020 30
11
327
2020
2020 30
203
2020
2020 30
63
46
33
)

2020 2020 30
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2,608 2,608
2,608 2,608
2020 23
10,564 4,050 | 2020 31 2020 24
2020 30
31
26
1)

60 60
60 60
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26 410 9,911
26

666

1,944

2,027

2020 30
1,944
2,027

60 55 5
7,989 7,141 847
8,049 7,196 852
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14,833 15,006 173

14,833 15,006 173

22,882 22,203 679

666
2020 2020 30
2020 2020 30
90
90
90
10

2020 2020 30
2020 2020 30
2020 2020 30
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2020
2020 30
12,766.41
1,763.16
2020
2020 30
4,599
( ) 4,599
( )
( 2,608,525
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2020 2 17 Daiwa Capital Management Silicon Valley Inc.

2020 4 1
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2020 3

2020 3

100,000

1,500

4,374

3,794

21,365

12,000

38,971

16,062

512,204

31,844

14,743

48,868

6,730

38,984

342,037

215,628
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2020 11 13

193
AHL 2020 4 14
2020 10 12

AHL 2020 10 12
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