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352
9 1 2,608,525 100.00

@

7/86



95
@

1

2 20

2

2 2

1.

2. 2 1 14

3.

4.

®

8/86

22

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
poopooodoaoooooooodn

DruRERE e uE ;@fﬁ&
(FE7 0 RTE GERPSORTE, BT A PR
:II‘P:JH L) . sa R e e e e e e e e ERHE%

| BEI=H HEh | N A i
....... ( " N ZARREA -

M = [ =

!-WEJ =

A e E EREELE
- e e
af 7P ERE S
Lm | : woias
i Saimb bt

-

CI0 Chief Investment Officer 1

C10 1

C10 Chief Investment Officer 1

9/86



4

®)

Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

25 35

2019 1

10/86

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



@

11/86

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

28
28 8



¢))

®

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

37 6
[ ]
HuiiT = -
- AU SEES MY AT
AUz SRR CMTIESS "
Ut AR g M B S mRE- R
o B EE M S EE R T
mE
ADZH2 A5
AR U SEEECMT TR
R L ek et 3 R 122 e
b G iR W ZBAE MR mRE BE
i e SRt -
%
2 =25 2
FHUzaBEHEAVE SR
RIlmEnERAYR Y EER
BEH R R

RS HE A& i i AT o =St T

12/86

A Uz DR niEt] :
MBI T ;
T o P BERE( i !
= RO i !
MBS T =58 E

iIE !

MU HEES 0 | oo i
MeE kAT | B '
IhoMEEE EE E !
R W = 5
m| 1




EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

OTEDTSZVIR. 7 /FEARNBRES S AZERNICHETESLSICERLEBDTY .
BT 7FBESFRICH T FEMEE (SAXCS T IEL FEOMER) DT3B
B/\VE. JP/EBLUORFRNBREISACOWTERLTWET  FCEDT SR TIF/E
OBEESFHICSITSFHMEROEBERTLTIVET,

77 FOEMEES Rl i oty by
1] [ SEIA-20HRIH (%) (20128 2A 201 R H)
80,000 100
30,000 75
20,000 'w. 50 ._'!“2_'.3._4:;9_3&2_3?_1
: i ] ' : 193 193
0 o
25 123
185 535 175 174
=374
-50
_—rLEOE NN oRxd
- 5 A= o FHE
—— HEERNRENEGE N AR
100
42 sz 0062 2007.2 #0182 2019.1 Hwd Bia mARE FERER BEEE AR EREA

HEREISAR. 7PV FDEEESRERLTVSLOTRBUE LA,

# 27 FOEMBEERE. SEE (RS M) ERERICT 7/ EABRELEBDEHBLTHRU- DO TS, RISO
BEREHICBESLWTHRLCEMBERLERESBENFBENET.

# 7P/ FOEMBERCH VT BESFEMO T —F FHHTESVESRUTOL— L TRRLTVET.
CEMBERICEYT 7T IMELNVBSICRBETRETNER A
DEMBEFIAETECVRMASSESI0E. BHTECEECOVTOHBRLTVET.
FBATUIATFYREBVWT. ODCESTHRESCE. SERRCOLWTAYFI-J0FMBERTIRELT

BRLET

#EHEISAUCTNT

H 2 & : WIHEER (TOPX) (ABX:Aa)

FHEES : MSCI D28 o o T AR SiAdy. N —232)

AR MECI I T3 g —trvb-A 2 Fed 2 (LA, 5 —2)

B=EHN : NOMURA-BPIEHR

SCUECEN - FTSEH AEN- Far2 T ER< B2, m=2)

ITHEER © IPEILHL VA T B T T TR =3I g =ty FO=I FA =0T pAA E =2

IFRNC LT

STOPIXEWMEA N -4, N, Bl — 02N aasms IR RELTLET . SMSCIT Y1
A T I AR LUTIMECIZ T —U T F—ir e T2 213 MSCH Inc. FRELESRTY. BB TS E T,
AR T O — O EEMSC InCEMMULET. ZEMSC) Inc. 2. BIENOMEEEB TSN SLULERERLTS
EREFLTLET. ONOMURABPIERIE. FHESR It MRS T2EA TEF N SRS ENOMNE 2 S 0mE
ERTHAODSENC. —EOES ANERCE IO THEENMEERA— 72030 71— AR DL BHENET,
NOMURA-BPI WO & 82 0i— VOSBRI at CRELTUET., ¥ Bt QSR SN0 EATE,
RN AR ERRETIOOTEES. PP PO RS RECBL T —REEROER A OFTSEE RN T T AU,
FTSE Fixed Income LLCICAUREEN TSRS F ol A CT, EERIZFTSE Fixed Income LLCOMERIE T,
EHCMTATATOERBFTSE Fixed Income LLCHABLTWET.BIPELHY HITAZ RN R 2T udi—
ITR=3na =iy 0= F4 =207 Fi RS G ETRRICE I ERLTLET S, P, Morganiz
TR - ERtEFETSEOTESE R A SHREBIFEERH TERLTVEY . LP. Morganh SO BEHICSSWREE
ELICAETEE - - AR T S o LRI SN T LE B AL Copyright 2016, 1P, Margan Chase & Co. All rights reserved.

13/86



@
0120-106212
9:00 17:00
https://www.daiwa-am.co.jp/
@ « )
@
€)
10,000 19.44 10,000
10,000 13
10,000 5

100 54 100 50

14/86

18

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



10,000  19.44
100 54 2 100
2
10,000
10,000
50
50

4

100
10,000 18
50
10
10
13
5

10

15/86

54

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 50

10,000
100 55

19.8

0.02484 0.023

0.0253



®)

15 5
2037 12 31 2.1
20.315 15 0.315
3
20
2037 12 31
2.1
0.315 5
15
2037 12 31 2.

15.315 15

16/86

1
0.315

15

20.315

15

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20

15



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2019 1

17/86



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)

Ooooooooooooooooooad

@ (2019 1 31 )
() ()
442,769,450 99.63
442,769,450 99.63
1,638,952 0.37
444,408,402 100.00
() ()
1,568,000 0.35
1,568,000 0.35
( D
2
« 3
0 (2019 1 31 )
) ) ()
23,310.00f 23,490.00
1 3,100 16.39
72,261,000] 72,819,000
10,090.00f 10,080.00
2 6,100 13.84
61,549,000 61,488,000
8,026.00 7,939.00
3 3,100 5.54
24,880,600 24,610,900
3,979.00 4,008.00
4 |ANA 6,000 5.41
23,874,000] 24,048,000
3,967.00 3,964.00
5 6,000 5.35
23,802,000] 23,784,000
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1,873.00 1,860.00

6 9,300 3.89
17,418,900| 17,298,000
3,885.00 3,880.00

7 HLDGS 4,300 3.75
16,705,500| 16,684,000
3,048.00 2,896.50

8 5,700 3.72
17,373,600| 16,510,050
4,915.00 4,745.00

9 HLDGS 3,300 3.52
16,219,500| 15,658,500
2,523.00 2,445.00

10 5,500 3.03
13,876,500| 13,447,500
6,450.00 6,250.00

11 1,900 2.67
12,255,000| 11,875,000
3,090.00 3,070.00

12 3,600 2.49
11,124,000] 11,052,000
3,710.00 3,710.00

13 2,700 2.25
10,017,000| 10,017,000
3,075.00 2,917.00

14 |1SG 3,100 2.03
9,532,500 9,042,700
3,505.00 3,450.00

15 2,600 2.02
9,113,000 8,970,000
6,360.00 6,880.00

16 1,300 2.01
8,268,000 8,944,000
1,835.00 1,851.00

17 4,700 1.96
8,624,500 8,699,700
1,920.00 1,887.00

18 4,400 1.87
8,448,000 8,302,800
2,886.00 2,880.00

19 2,600 1.68
7,503,600 7,488,000
4,635.00 4,485.00

20 1,400 1.41
6,489,000 6,279,000
2,585.00 2,712.00

21 1,900 1.16
4,911,500 5,152,800
1,809.00 1,818.00

22 2,700 1.10
4,884,300 4,908,600
2,330.00 2,408.00

23 2,000 1.08
4,660,000 4,816,000
5,290.00 5,300.00

24 900 1.07
4,761,000 4,770,000
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3,035.00 2,912.00
25 1,500 0.98
4,552,500 4,368,000
3,375.00 3,255.00
26 1,200 0.88
4,050,000 3,906,000
1,498.00 1,500.00
27 2,400 0.81
3,595,200 3,600,000
2,740.00 2,738.00
28 1,200 0.74
3,288,000 3,285,600
2,810.00 2,782.00
29 1,100 0.69
3,091,000 3,060,200
2,802.00 2,777.00
30 1,000 0.62
2,802,000 2,777,000
)
99.63%
99.63%
()
82.55%
2.91%
10.78%
3.39%
99.63%
()
( )
/
TOPIX 2019 3
1,558,500 1,568,000 0.35%
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() () )X ) )X )
2
1,932,460,067 1,947,074,307 10,579 10,659
(2009 7 20
3
1,865,348,592 1,872,473,034 10,211 10,250
(2010 1 20
4
1,816,804,161 1,828,678,231 9,945 10,010 9,840
(2010 7 20
5
1,779,042,622 1,788,359,200 9,739 9,790
(2011 1 20
6
741,143,770 747,594,291 8,847 8,924
(2011 7 20
7
204,200,545 205,220,809 8,406 8,448
(2012 1 20
8
206,560,434 208,625,254 8,503 8,588
(2012 7 20
9
241,429,378 242,692,562 9,939 9,991
(2013 1 20
10
320,128,823 322,728,067 13,178 13,285 13,220
(2013 7 20
11
313,476,077 314,714,969 12,904 12,955
(2014 1 20
12
336,218,909 338,793,861 13,841 13,947 13,790
(2014 7 20
13
387,018,669 388,330,437 15,932 15,986
(2015 1 20
14
454,005,672 456,896,420 18,690 18,809
(2015 7 20
15
399,547,590 400,956,526 16,448 16,506 16,860
(2016 1 20
16
393,169,501 396,206,001 16,185 16,310 16,050

(2016

20
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Y 412,836,299 414,269,527 16,995 17,054 17,070
(2017 1 20 )
18
0017 7 20 ) 417,982,926 420,800,798 17,207 17,323
19
2018 1 20 ) 468,039,584 469,958,652 19,267 19,346
2018 1 456,599,683 18,796 19,240
2 428,341,677 17,633
3 426,829,653 17,571
4 455,377,033 18,746 18,620
5 460,076,030 18,939
6 458,344,589 18,868
20
2018 7 20 ) 450,873,734 453,691,606 18,561 18,677
7 455,335,890 18,744
8 442,117,658 18,200
9 471,777,378 19,421
10 436,060,424 17,951
11 456,495,828 18,792
12 436,979,610 17,989 18,030
21
(2018 1 20 ) 446,742,381 448,904,369 18,391 18,480
2019 1 444,408,402 18,294
)
)
2 80
3 39
4 65
5 51
6 77
7 42
8 85
9 52
10 107
11 51
12 106
13 54
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14 119
15 58
16 125
17 59
18 116
19 79
20 116
21 89
2 1.9
3 3.1
4 2.0
5 1.6
6 8.4
7 45
8 2.2
9 175
10 33.7
11 1.7
12 8.1
13 155
14 18.1
15 11.7
16 0.8
17 5.4
18 1.9
19 12.4
20 3.1
21 0.4
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20 21
30 7 20 31 1 20
1,480,066 30,308
3,279,522 3,593,247
448,807,300 445,082,900
682,704 650,710
5,300 11,800
34,000 77,600
454,288,892 449,446,565
454,288,892 449,446,565
21,608 17,908
25,216 20,516
2,817,872 2,161,988
119,345 121,253
310,372 315,339
16
120,745 67,164
3,415,158 2,704,184
3,415,158 2,704,184
349,464,712 349,464,712
101,409,022 97,277,669
17,610 412
450,873,734 446,742,381
450,873,734 446,742,381
454,288,892 449,446,565
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3,265,576 2,579,440
17,100,417 3,696,891
77,214 417,264
61,242 70,721
13,850,813 1,463,994
659 902
119,345 121,253
310,372 315,339
66,789 67,877
497,165 505,371
14,347,978 1,969,365
14,347,978 1,969,365
14,347,978 1,969,365
118,574,872 101,409,022
2,817,872 2,161,988
101,409,022 97,277,669
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30 7 20 31 1 20
3,326,159 2,649,259
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2,835,482 1 2,162,400 1
116 89
2,817,872 1 116 (2,161,988 1 89
21
30 7 21
31 1 20

39/86




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

21
31 1 20

€))

&)

®

40/86



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

20 21
30 7 20 31 1 20
16,833,752 3,245,457
16,833,752 3,245,457
20 21
30 7 20 31 1 20
1,769,000 1,747,500 21,500 1,576,300 1,558,500 17,800
1,769,000 1,747,500 21,500 1,576,300 1,558,500 17,800
21
30 7 21
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1 18,561 18,391
4
)
300 1,584.00 475,200
3,600 3,090.00 11,124,000
1,200 3,375.00 4,050,000
9,300 1,873.00 17,418,900
4,700 1,835.00 8,624,500
5,500 2,523.00 13,876,500
1,900 6,450.00 12,255,000
2,600 3,505.00 9,113,000
500 3,285.00 1,642,500
100 2,135.00 213,500
6,100 10,090.00 61,549,000
3,100 8,026.00 24,880,600
3,100 23,310.00 72,261,000
4,400 1,920.00 8,448,000
500 1,654.00 827,000
1,000 2,802.00 2,802,000
300 3,685.00 1,105,500
200 5,840.00 1,168,000
3,300 4,915.00 16,219,500
4,300 3,885.00 16,705,500
1,500 3,035.00 4,552,500
1,400 4,635.00 6,489,000
100 3,900.00 390,000
2,600 2,886.00 7,503,600
300 2,094.00 628,200
100 5,750.00 575,000
1,300 6,360.00 8,268,000
5,700 3,048.00 17,373,600
900 5,290.00 4,761,000
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300 1,811.00 543,300
200 287.00 57,400
300 2,682.00 804,600
1,800 879.00 1,582,200
100 5,880.00 588,000
1,200 2,740.00 3,288,000
400 4,435.00 1,774,000
2,400 1,498.00 3,595,200
100 1,047.00 104,700
100 3,695.00 369,500
700 3,140.00 2,198,000
200 3,355.00 671,000
300 1,194.00 358,200
2,700 1,809.00 4,884,300
1,900 2,585.00 4,911,500
1,000 1,472.00 1,472,000
200 2,937.00 587,400
300 346.00 103,800
1,500 391.00 586,500
2,700 3,710.00 10,017,000
3,100 3,075.00 9,532,500
6,000 3,967.00 23,802,000
6,000 3,979.00 23,874,000
100 757.00 75,700
1,100 2,810.00 3,091,000
400 1,863.00 745,200
1,200 1,402.00 1,682,400
200 1,555.00 311,000
600 278.00 166,800
300 751.00 225,300
700 445.00 311,500
100 1,246.00 124,600
200 1,009.00 201,800
100 1,271.00 127,100
300 784.00 235,200
100 1,446.00 144,600
300 525.00 157,500
2,000 2,330.00 4,660,000
100 664.00 66,400
100 1,004.00 100,400
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200 295.00 59,000
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799 9,980
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5
1
4
CI0O Chief Investment Officer 1
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715 14,961,679
795 15,126,336
30 114,211
14 1,402,192
44 1,516,404
839 16,642,740
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52 38 38 57
19 52
193 59 29
30 31
60 2018 2018 30
€H)
29 31 30 31
31,260 28,709
110 0
190 201
10,453 12,368
72 82
439 552
34 47
42,560 41,962
229 1 213
15 12
214 200
2,650 2,614
2,323 2,456
327 158
12,353 15,066
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5,920 8,600
5,129 5,129
185 183
1,050 1,072
31 45
37 34
15,234 17,894
57,795 59,856
29 31 30 31

79 65

9,466 9,747

7 8

59 59

4,453 5,202

2 4,946 2 4,476

4,077 4,148

980 850

223 583

945 1,012

3 335

15,776 16,744

2,318 2,350

151 125

7 5

2,477 2,481

18,254 19,225

15,174 15,174

11,495 11,495
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11,495 11,495
374 374
12,231 13,370
12,606 13,744
39,276 40,414
264 216
264 216
39,540 40,631
57,795 59,856
¢))
28 29
29 31 30 31
79,747 82,510
727 733
80,474 83,244
40,110 40,392
549 673
9,436 9,816
904 955
8,531 8,860
793 839
1,375 1,579
251 249
501 500
50 53
13 13
557 762
52,265 53,300
5,833 5,840
416 377

3,940 3,973

52/86



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

531 477
945 1,012
807 788

60 55

178 195
531 501
1,273 1,281
463 316

60 46
1,045 977
1,400 1,528
11,655 11,531
16,554 18,411

28
29 31

29
30 31

®

92 75

224 210

94 17

69 55

481 359
24 0

75 29

100 29
16,935 18,741
MMF 305 -
- 333

305 333
16,629 18,407
6,501 5,843
1,405 106
5,096 5,737
11,533 12,670
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28 29 31
15,174 11,495 374 13,960 14,334 41,004
- - - 13,261 13,261 13,261
- - - 11,533 11,533 11,533
- - - 1,728 1,728 1,728
15,174 11,495 374 12,231 12,606 39,276
280 280 41,284
- - 13,261
- - 11,533
15 15 15
15 15 1,743
264 264 39,540
29 30 31
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- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
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264 264 39,540
- - 11,532
- - 12,670
47 47 47
47 47 1,090
216 216 40,631
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29 31 30 31
26 29
264 235
29 31 30 31
4,877 4,406
29 31
Daiwa Asset Management(Singapore)Ltd. 1,685
30 31
Daiwa Asset Management(Singapore)Ltd. 1,701
28 29 31
2,608 2,608
2,608 2,608
28 23 28 28
13,261 5,084 31 24
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4,421
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29 26 29 29
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4,857
30 31

30 26

58/86



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

29 31
1) 1)

31,260 31,260

10,453 10,453

5,060 5,060

46,774 46,774
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1) 1)
28,709 28,709
12,368 12,368
7,631 7,631
48,709 48,709
(5,202) (5,202)
(4,476) (4,476)
*2 (3,286) (3,286)
(12,965) (12,965)
*1 )
*2
29 31 30 31
970 970
5,129 5,129
1,050 1,072
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10
10
31,260 - - -
10,453 - - -
110 2,876 1,139 110
41,824 2,876 1,139 110
30 31
10
10
28,709 - - -
12,368 - - -
0 5,302 1,801 117
41,078 5,302 1,801 117
29 31
5,129
30 31
5,129
29 31
122 55 67
3,107 2,697 410
3,230 2,752 478
1,829 1,926 96
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1,829 1,926 96
5,060 4,679 381
970
30 31
134 55 79
4,196 3,740 456
4,331 3,795 535
3,299 3,522 223
3,299 3,522 223
7,631 7,318 312
970
28 29 31
50 - 1
4,371 224 23
4,421 224 24
29 30 31
1,963 210
1,963 210
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122 166
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2,318 2,350
)
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28 29
29 31 30 31
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87 24
289 184
173 171
29 31 30 31
719
709

224 244
169 162
98 94
65 68
5 5
185 308
1,458 1,602
201 200
1,257 1,402
639 639
146 164
786 804
470 598

29 31

100
30 31

100
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1
1
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Daiwa Asset
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MAS
MAS
29 30 31
(
)
Daiwa Asset
?g?ﬁggrp”gg) Singapore 133 ( 130_0 1,701
Ltd.
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28 29 31
(
) 1
100,000 23,238 3,298
2
3,000 768 218
3
100 4 1,036 1,028
)
)
)
)
29 30 31
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(
) 1
100,000 23,216 3,913
2
3,000 1,020 233
3
100 4 1,048 1,055
28 29
29 31 30 31
15,158.25 15,576.40
4,421.51 4,857.40
28 29
29 31 30 31
11,533 12,670
2,608,525 2,608,525
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2018 30

21,097

12,445
2,329

35,872

199

2,162
449

2,612

7,521
1,836

964
1,286

11,608

14,420

50,293

2018 30
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2,335
144

2,483
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2018
2018 30
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25,226

5,925

8,913

418
86

9,244

29

9,215

2,628
125

6,462

2018 2018 30

15,174 11,495 374 13,370 13,744 40,414

480 480 480

15,174 11,495 374 13,850 14,225 40,895

- - - 12,669 12,669 12,669

_ ; . 6,462 6,462 6,462

- - - 6,207 6,207 6,207

15,174 11,495 374 7,643 8,017 34,687

70/86



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

216 216 40,631

480

41,112

- - 12,669
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280
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Daiwa Asset Management(Singapore)Ltd. 1,743
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16
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