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D (2019 2 28 )
() ()
1,420,313,757 70.76
255,346,120 12.72
105,793,000 5.27
310,775,935 15.48
154,064,385 7.68
242,340,422 12.07
181,554,515 9.05
170,439,380 8.49
586,908,304 29.24
2,007,222,061 100.00
() ()
5,687,369,783 283.35
520,867,858 25.95
3,659,366,327 182.31
1,507,135,598 75.09
127,145,372 6.33
127,145,372 6.33
662,021,000 32.98
662,021,000 32.98

(QD)

« 2

« 3

« 9

) (2019 2 28 )
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(%)
) ) C7 7)) ™
154.15 152.39| 4.500000
1 |United Kingdom Gilt 1,000,000 11.21
227,602,475| 225,003,835|2042/12/07
GERMAN 166.40 165.83| 6.250000
2 1,000,000 10.42
GOVERNMENT BOND 209,821,325| 209,095,047| 2030/01/04
United States Treasury 129.06 128.60| 6.625000
3 1,000,000 7.10
Note/Bond 143,091,039 142,588,798| 2027/02/15
105.82 105.79| 2.100000
4 100,000,000 5.27
105,826,000| 105,793,000] 2021/09/21
United States Treasury 129.67 128.53| 4.750000
5 700,000 4.97
Note/Bond 100,636,366| 99,751,623|2041/02/15
CANADIAN 146.67 145.79| 5.750000
6 800,000 4.90
GOVERNMENT BOND 98,928,679 98,337,160| 2033/06/01
AUSTRALIAN 115.29 115.36| 5.500000
7 1,000,000 4.56
GOVERNMENT BOND 91,475,053 91,529,004 2023/04/21
AUSTRALIAN 113.40 113.46 5.750000
8 1,000,000 4.49
GOVERNMENT BOND 89,973,940 90,025,511 2022/07/15
NEW ZEALAND 115.16 115.24| 5.500000
9 1,000,000 4.36
GOVERNMENT BOND 87,387,202| 87,444,870| 2023/04/15
116.33 116.18| 8.000000
10 |United Kingdom Gilt 500,000 4.27
85,882,099 85,772,099| 2021/06/07
NEW ZEALAND 109.35 109.37| 6.000000
11 1,000,000 4.13
GOVERNMENT BOND 82,977,056 82,994,508| 2021/05/15
CANADIAN 133.08 132.19| 4.000000
12 500,000 2.78
GOVERNMENT BOND 56,101,560| 55,727,223| 2041/06/01
GERMAN 184.46 183.40| 4.750000
13 200,000 2.30
GOVERNMENT BOND 46,518,635 46,251,072| 2040/07/04
)
70.76%
70.76%
)
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D
2)

3)
4)

( )
T-BOND 2019 6 36 583,481,093 578,367,214|  28.81%
T-NOTE(10YR) 2019 6 20 272,012,627 271,007,856]  13.50%
T-BOND(ULTRA LONG)
37 665,452,134 657,760,528  32.77%
2019 6
GILT 10YR 2019 6 28 524,588,638 520,867,858|  25.95%
BUNDS 2019 3 27 566,054,576 564,045,962|  28.10%
BOBL(5YR) 2019 3 150|  2,515,873,770|  2,512,280,205| 125.16%
BUXL(30YR) 2019 3 25 587,011,995 583,040,160|  29.05%
T-NOTE(5YR) 2019 6 10 127,396,559 127,145,372 6.33%
700,000 53,263,000 53,018,000 2.64%
/ 2019 3
/ 2019
1,600,000 234,368,000 236,000,000]  11.76%
3
/ 2019 3
1,500,000 189,030,000 189,135,000 9.42%
/
400,000 33,520,000 33,668,000 1.68%
2019 3
/ 2019 3
1,000,000 110,320,000 110,610,000 5.51%
/ 2019 3
500,000 39,655,000 39,590,000 1.97%
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(€))
() () )X ) X
3
8,448,065,780 8,448,065,780 0.9031 0.9031
(2010 3 1 )
4
3,823,158,203 3,823,158,203 0.9029 0.9029
(2011 2 28 )
5
2,123,401,312 2,600,249,122 1.0242 1.2542
(2012 2 27 )
6
2,940,898,471 3,202,727,486 1.0109 1.1009
(2013 2 27 )
7
4,383,365,742 4,513,276,137 1.0122 1.0422
(2014 2 27 )
8
10,707,963,268 13,134,892,183 1.0148 1.2448
(2015 2 27 )
9
7,218,218,661 7,218,218,661 0.9611 0.9611
(2016 2 29 )
10
4,174,707,084 4,174,707,084 0.8547 0.8547
(2017 2 27 )
11
2,018,026,736 2,018,026,736 0.8144 0.8144
(2018 2 27 )
2018 2 2,003,187,299 0.8084
3 2,100,092,577 0.8475
4 2,011,127,448 0.8116
5 2,098,859,403 0.8470
6 2,071,445,058 0.8360
7 1,992,975,316 0.8043
8 2,018,277,345 0.8145
9 1,946,754,251 0.7857
10 1,943,273,832 0.7842
11 1,966,470,264 0.7936
12 2,009,324,749 0.8109
2019 1 2,015,686,421 0.8135
12
2,036,568,758 2,036,568,758 0.8219 0.8219
(2019 2 27 )
2 2,007,222,061 0.8101
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()
3 0.0000
4 0.0000
5 0.2300
6 0.0900
7 0.0300
8 0.2300
9 0.0000
10 0.0000
11 0.0000
12 0.0000
()
3 2.3
4 0.0
5 38.9
6 7.5
7 3.1
8 23.0
9 5.3
10 11.1
11 4.7
12 0.9
(4)
3 2,016,606,230 1,655,957,756
4 2,710,949,048 7,830,961,806
5 2,912,505,109 5,073,552,378
6 4,679,357,013 3,843,397,076
7 3,218,893,807 1,797,758,565
8 6,877,590,349 656,072,027
9 10,310,514,364 13,352,024,424
10 28,103,521 2,654,070,969
11 0 2,406,462,471
12 0 53,355

28/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

® 51D - D—IRRK - TFVR(F 1 DSMAB)
2019627328 AR HBEORMETLELOTH, FRORBETH- RIETSLOTEHENE LA,

o 2009%3A 28 ~2019%2A288
A {E 8,101A
wmmed |  co®Al L0 50
. : ®
ERFEEOMEE s ;
i 3
AR I7UE i 15000 100 ﬁ
#i
THAM 04 o E
IhAM 1, A
chAmM ~05% 0% H
1M 0.2%
3/ -15.7%
54F U] —24% 5,000 . . 0
“TeE T i 2009/03/02 2012/06/28 2015/10/27 2019/02/26
R CRREEW EMN: —— HESNARELENEN —— EREEWN
5 RO BRSO i, AT HRERSRERE . FEE (B2 SRR ARG RLELOEAGLTHELTUET,
RS ARREN ORRETY., ZESESEHIRRCE T ERTRRA EEEMEERLTET,

SEORB (100000510, BIIH)
Wi 1 EMARR AN 0F

ER LRSS -

5800

FOW|F2R WO | FAN | ESR] | WeN3 | WM WE M| B0 S0 F 0 MW 20
D82 R |09 H | 10EIR [ 1142

oM oA
EHESE. EEARSHIETEAREFRAELET., Borle=-E0l0RREFNETILOTUERIE L. SRS YR GUESER0RT.,
ERERREORS LRI, BRAREICHTEL0TT.
A _E A1 0ERIS
s AauTH nE
#HE R S -5.5% EURO-BOAL FUTURE 201603 rm@s i@ 125.2%
I!ﬂ'l# 1 5 3'0. Il‘i‘ﬂ'* Flk 5.49._ 8% =1.7% L.IS LILTFUL EOHD GET zu!m AnEs A = J2.8%
1—-0 13. 7% 0% -8.4% EUFL‘G BUXL 30 BND 201903 bt LR = 29.0%
=l 0=", T0ik 2925 E A F [ 15-&_’&_ MS\_ =1 I-E'i I.IE LI:IN'G EWGET}' 212'1305 HH!* xm = 28.8%
5 =2 Bl 7% 975 ~2.0%|EURO-BUND FUTURE 201903 mmms am - 28.1%
7 5 DM RE P ki B.6% 025 ~2.6%|LONG GILT FUTURE 201906  rimms %o - 25 0%
] T0.8% EtF‘l = 815 e L.IS ID’T‘R HDTE [GBT] EU!EII}E [nmam xm = 13.5%
United Kingdom Gilt ﬂ-m{la& 204212/07| 1124
GERMAN GOVERNMENT BOND ﬂl!{l# mumlxm 10.4%
United States Tressury Hote/Beond ﬂ-m{l* W20/ 15 11%
&t ETFREY
AR LOAT - D +
477 RN FI- DI BNER A
1000 (%)
04
0% - z el " T B e a b e e e 0
0% - i — -_|___|___|_—_|___|—
g | TR e U i 28 _ . 96 Ll
~100%
20105 20015 0125 20135 20144 2015fﬁ 20165 201?5} 2018 EDlﬂﬁi J

=7 T 2 T R L, T T
-1 A AR TORERERLTLET,

29/88

BROEARME. EREHOT—LA-V, FLERRASHTORBLLETET.




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

https://www.daiwa-am.co. jp/

@

31/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

https://www.daiwa-am.co.jp/

@
©)
2007 4 3 2022 2 25 5)
®
2 28 2 27 1 2007 4 3 2008 2 27
2021 2 28 2022 2 25
®)
1 30

2 2007 3 15

32/88



10

33/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2 1
4.

4.
2 1



https://www.daiwa-am.co. jp/

https://www.daiwa-am.co. jp/
1.

34/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1. 5.

14 4

14 1



10

35/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



€Y
59 2 2
133

) 193
31 2 27

36/88

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

38
12

12 30 2 28



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

€Y)
11 12
30 2 27 31 2 27
33,477,389 79,206,257
653,858 87,861,304
1,500,648,551 1,423,653,786
22,000,515 9,638,869
46,087,215 2,522,896
13,555,398 12,300,297
419,206,779 457,930,255
2,035,629,705 2,073,113,664
2,035,629,705 2,073,113,664
2,396,710 8,188,240
6,768,542 20,743,465
596,230 538,010
7,751,557 6,994,568
89,930 80,623
17,602,969 36,544,906
17,602,969 36,544,906
2,477,924,870 2,477,871,515
459,898,134 441,302,757
159,590,788 206,251,612
2,018,026,736 2,036,568,758
2,018,026,736 2,036,568,758
2,035,629,705 2,073,113,664
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74,459,348 61,357,288
94,565,288 6,902,192
89,177,685 16,496,664
34,202,650 51,478,312
2,271,346 1,477,660
72,809,629 34,755,492
74,118 25,065
1,335,444 1,084,417
17,361,983 14,098,590
1,549,043 962,198
20,320,588 16,170,270
93,130,217 18,585,222
93,130,217 18,585,222
93,130,217 18,585,222
6,738,014 259
709,680,257 459,898,134
349,650,354 9,896
349,650,354 9,896
459,898,134 441,302,757
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11 12
30 2 27 31 2 27
4,884,387,341 2,477,924,870
2,406,462,471 53,355
2,477,924,870 2,477,871,515
459,898,134 441,302,757
11 12
29 2 28 30 2 28

30 2 27 31 2 27
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126,945,221 127,074,821 129,600

3,561,812,997 3,582,871,256 | 21,058,259 | 5,699,324,986 5,704,901,830| 5,576,844
3,561,812,997 3,582,871,256 | 21,058,259 | 5,826,270,207 5,831,976,651 | 5,447,244

11 12
30 2 27 31 2 27

1,550,162,546 1,551,617,000 | 1,454,454 656,159,385 660,156,000 | 3,996,615
319,494,720 319,950,000 455,280 110,423,010 110,320,000 103,010
417,780,216 417,788,000 7,784 231,224,800 234,368,000 | 3,143,200
142,235,770 142,664,000 428,230 39,490,855 39,655,000 164,145
126,481,200 126,255,000 226,200 33,629,520 33,520,000 109,520
202,814,300 202,332,000 482,300 53,096,050 53,263,000 166,950
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1,550,162,546 1,551,617,000 1,454,454 656,159,385 660,156,000 3,996,615
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100,000,000

105,826,000

105,826,000

6.625% United States Treasury
Note/Bond 20270215

1,000,000.000

1,290,620.000

4.75% United States Treasury

Note/Bond 20410215

700,000.000

907,697.000

2,198,317.000
(243,111,877)

8% United Kingdom Gilt
20210607

500,000.000

581,660.000

4.5% United Kingdom Gilt
20421207

1,000,000.000

1,541,500.000

2,123,160.000
(311,276,488)

5.75% AUSTRALIAN GOVERNMENT
BOND 20220715

1,000,000.000

1,134,030.000

5.5% AUSTRALIAN GOVERNMENT
BOND 20230421

1,000,000.000

1,152,950.000

2,286,980.000
(181,723,431)

5.75% CANADIAN GOVERNMENT
BOND 20330601

800,000.000

1,173,392.000

4% CANADIAN GOVERNMENT BOND
20410601

500,000.000

665,420.000

1,838,812.000
(154,368,267)
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6% NEW ZEALAND GOVERNMENT
BOND 20210515

1,000,000.000

1,093,530.000

5.5% NEW ZEALAND GOVERNMENT
BOND 20230415

1,000,000.000

1,151,650.000

2,245,180.000
(171,150,071)

6.25% GERMAN GOVERNMENT BOND
20300104

1,000,000.000

1,664,060.000

4.75% GERMAN GOVERNMENT BOND
20400704

200,000.000

368,932.000

2,032,992.000

(256,197,652)

1,423,653,786

[1,317,827,786]

1,423,653,786

[1,317,827,786]
2 100% 18.4%
2 100% 23.7%
2 100% 13.8%
2 100% 11.7%
2 100% 13.0%
2 100% 19.4%
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2019 2
151 7,427 2,500
799 9,980
260 8,525
5
1
4
CI0O Chief Investment Officer 1

C10 1
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2019 2
78 156,787
716 15,385,009
794 15,541,796
30 107,185
14 1,418,722
44 1,525,908
838 17,067,703
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59
19 52
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
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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
- - - 1,138 1,138 1,138
15,174 11,495 374 13,370 13,744 40,414
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

59/88



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

29 26
11,532
4,421
29 31
29 27
29 30 31
2,608 2,608
2,608 2,608
29 26 29 29
11,532 4,421 31 27
30 25
12,669
4,857
30 31

30 26
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29 31
1) 1)

31,260 31,260

10,453 10,453

5,060 5,060

46,774 46,774

(4,453) (4,453)

(4,946) (4,946)

*2 (3,409) (3,409)

(12,809) (12,809)

*1
*2

30 31

(

)
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*1
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

29
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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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)
28 29
29 31 30 31
2,209 2,318
202 159
122 166
29 38
2,318 2,350
)
28 29
29 31 30 31
2,318 2,350
2,318 2,350
2,318 2,350
2,318 2,350
)
28 29
29 31 30 31
202 159
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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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90
90
90
10
]
28 29 31
29 30 31
1
1
28 29 31
(
)
Daiwa Asset
“é'g?:gzggrr‘z) Singapore 133 ( 12)0.0 1,685
Ltd.
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MAS
MAS
29 30 31
(
)
Daiwa Asset
?g?ﬁggrp”gg) Singapore 133 ( 130_0 1,701
Ltd.
MAS
MAS
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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12,855

2,335
144

2,483

15,338

15,174

11,495

11,495

374

7,643

8,017

34,687

267

267

34,955

50,293

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
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216 216 40,631

480

41,112

- - 12,669

- - 6,462

50 50 50

50 50 6,156

267 267 34,955
10 18

20
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480

28 30 16
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2018 30
280
2018 30
Daiwa Asset Management(Singapore)Ltd. 1,743
2018
2018 30
16
436
2018
2018 30
132
124
104
2018
2018 30
32
24

13
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2018
2018 30
29
)
2018 2018 30
2,608 2,608
2,608 2,608
1
2018 25
12,669 4,857 | 2018 31 2018 26
2018 30
)
1D 1D

21,097 21,097

12,445 12,445

6,551 6,551

40,094 40,094

(7,096) (7,096)

(*2) (3,089) (3,089)

(10, 186) (10, 186)

*1 )

*2
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4,148 3,765 383
4,277 3,820 457
2,274 2,378 104
2,274 2,378 104
6,551 6,198 352
970
2018 2018 30
2018 2018 30
90
90
90
10
2018 2018 30
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2018
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2,477.30
2018
2018 30
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( ) 6,462
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100,000 2018 3
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