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605,966,152 0.53
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« 2
0 (2020 4 30 )
() () )
MAN AHL ACTIVE
12,170.83 12,233.90
1 |BALANCED | H JPY 9,261,512.12 99.47
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999,700 999,700
)

99.47%

0.00%

99.47%
Q)

26/85



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€©))
() () X X
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
111,167,835,057 111,167,835,057 0.9864 0.9864
(2020 4 13 )
4 113,911,378,952 0.9913
()
1 0.0000
()
1 1.4
©)
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1,498,950,207
110,310,312,471
999,700

111,810,262,378
111,810,262,378

290,000,000
44,133,570
8,477,243
297,724,148
2,092,360
642,427,321

642,427,321

112,695,026,453

1,527,191,396
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2018 12 31
(USS)

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)

183,588
28,557
212,145

17,268
6,915
12,423
1127
2,671
7431
2,603
50,438

161,707
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2018 12 31
/
(Uss)
(%)
@

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

2,089,829 13.67

®)

(US$) (%)
€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 3.17
US$17 £13 2019/1/31 1 0.00
€10 US$12 2019/1/31 1 0.00
483,900 317
2,853,122 18.67
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(Us$)
)
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)
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)
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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
#
2020 4 13

919,701
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80,008

999,709

999,709

1,000,000

291

999,709

999,709

999,709

2019 11 12
2020 4 13

2020 4 13

AHL
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2019 11 12
2020 4 13
2 4
2020 4 13

2020 4 13
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2020 4 13
1
2020 4 13
0.9997
1 (9,997 )
@

)
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2020 4 30
114,218,436,200
307,057,248
113,911,378,952
114,916,397,590
0.9913

2020 4 30
999,664
0
999, 664
1,000,000
0.9997
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2020 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2020 4
53 90,198
696 15,289,558
749 15,379,757
28 98,154
14 1,407,302
42 1,505,456
791 16,885,213
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38
59
19 52
193 2019
2020 31
@
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
206 1 217
10 7
195 209
2,821 2,362
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
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56,709 54,512
2019 31 2020 31

75 69

8,548 7,573

15 14

40 39

4,610 3,988

2 3,882 2 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

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
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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
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
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374 368

34 37

907 925

1,819 1,770

11,693 11,702

16,572 14,525

m
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
5,060 4,477
11,870 10,566

®

2018 2019 31
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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 31
15,174 11,495 374 13,052 13,426 40,096
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- - - 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
)
)
)
18
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@)

2022
)

30 2019
31 2019
10 2019
@)
( )

@)

2022
©)

100 10

172
38 134
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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
2018 25 2018 2018
12,669 4,857 31 26

64/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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)
(3.882) (3.882)
*2 (2,805) (2,805)
(11,298) (11,298)
*1 )
*2

2020 31
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1) 1D
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 3,072
1,070 1,069

2019
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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
87 55 32
4,991 4,712 278
5,079 4,767 311
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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
1,492 214 1
1,492 214 1

48
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)
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
2,389 2,574
)
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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

2019 31
100
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( )
Daiwa Asset
Management - ( )
(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 |- C )
(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
100 4 1,063 1,055
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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
2019 31 2020 31

11,870 10,566
2,608,525 2,608,525
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2020 2 17 Daiwa Capital Management Silicon Valley Inc.

2020 4 1

76/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

77/85



@

&)

342,037

2019 3

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019

3

100,000

1,500

4,374

3,794

21,363

38,900

6,730

27,484

342,037

2019 4 1
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51,000 2019 3

2020 7 27 JTC
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2020 1 24
2020 1 31
2020 2 21
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2020 5 15

193
AHL 2019 11 12
2020 4 13

AHL 2020 4 13
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