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1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
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352
9 1 2,608,525 100.00
€y

)

)

7/81



¢))

®

A W N

© 00 ~N o o

10.

11.

o O A WN

1 5.
2 1 18
2 1 14

2 1 14

10.
6. 1
2 1 14

2 2 1

5.

8/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO

O00000000000000(E06748)
Oooooooooooobooooooad

X i

S el w 2 &8

oY B A_o wE || & 4

<EL BT B2

S H A I B -1 e
Fr I
Wxﬁ . _
AR 8 I
Dl | |
b _

=
T

v

N,
(1

L

i
v’%—%ﬁ :
o

i

i

ERE-EHEFI

P REEE
DEISHORE

FPUE
BRI =

Cl10

1

CI0 Chief Investment Officer

9/81



Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

30 40

2019 11

4)

®)

10/81

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



25

11/81

90

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

@ -

12/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

€))
@
2 16 2
8 3 28 8
3 5
®

37 6

13/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4

i B = < |

A 7 5 W i) i
; tEE & AT ;
P mRuR EERCMT BE A MY IER %11 o PR R o |
: U R gt W o RABHE A :
: W ﬁﬁﬁ i+ iz BB :

JRDTRIAU R I —

P R U3 Y EEE M BAR |
L mEUR et ko EA R ] l MRt R :

: b EER ot -l B EE ;
| Lits TR i SEEEE :
i BiE :
; R <A a
i HRUR S EEERA YR D n R EIT'E :
i I RE ISR D nEE MY P EEE 0EY | 2o i
! ) tEEr AT | B2 :
: BAWRoEE FLnoANEE B | 25 :
: IHEAEE i MR O ESE AR  SRofE &R i
! & :

14/81



EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

@ TEDTSTR. Fr/EERENGREI S AEERNICHETESLSICIERLIEBDTTY.,
B0 HAESFRICH IS FERMER (BAXRCSITHEL 1 FHOMER) OFL - X -
B/VE, TP /RBSLUIORBNEREIS AU DL TERLTVWET . ZLEDQITS 7R T7 R
OEESFMICHIIFHMEROHBERTRUTVERT,

R EEE Y S A SO EREOHE
A~ A (200440128 ~ 201081 1 )
000 o - 100 -
15000 + 75
419
10,000 50
& wr
| P = = 164 193
0.0 | : : E ] o fu}
& 8.0 [
| 5o o0 ©81 30 (ogg 983y ,a_ﬂg
NEN LN o
. -12.3
. -17.5 174
_ 3 220 74
e T T [onsu|
T —— SRR EREE N 75 --E 2::‘:
aonaiin A = nmoklL TR E &l

DIkl gt
ez Gz ez mraz ElLA eI Hmd BEE RiARE FREEE oFER cEER EREX

HEFFITAUL. FrvFORETREBELTLSBOTIRBEUER A,

# 77 YEOEMBERE. 2ES (B3 EESILIF Y EAFRAELEBOLEHELTHELELOTEY, BERO
EEEHCR SLTHRLSMEERL IR SBESHBUET,

#IP/EDEMBEER CHNT. AESEMSOT— PN TEELESENTOL-LTETLTVEY.
DEEERERCELYT ST —FRNBESICIBRINEE .
CHEMEEREE TERORMSSESCR. BHTREEE oL TORBELTVET .,
B YT A2PYRCHENT., DDICEYUTIESICR., SEEMC2LTAYFT-20SMBESRTHELT

BTRLET.

RS ZASDLNT

B o i EIREEIEN (TOPX) (REXida)

FMER  MSCIO2U A e (KRG, FN=2)

RS  MECITT -V T—frak - S0 7Fud3 (BYSAL, BA—2)

ElEEN | NOMURA-BPIEIN

SEULEHN D FTSEHWEIN - 7wl (BdEx, mA=2)

SR - PENLA o HIA A BofR » A TR A— I = TO— e FAN—22 78 (Fs—2)

BIERIC LT

@TOPKIZWIEAEY - BB, BHE. BELS—OHRRElSTRESRSMARELTLET. SO0 7Tr -
A LTI IBENECITT -V F—drabk A T2 2. MEC Inc Y BERLEENTY. BERICHTSEEN.
SR B E—OHEEMECT InCCMELEY. EMSC Incld. BEROAEERE TSR RERETD
HFERLTLET. SNOMURA-BPIEHAE. FHESES LT SEA TR N ABH RO S SO
ERTERENEENT, —EOEHANBRCR IV THESNERERT - 72U 02y —F 2B CRHENEYT,
MOMURA-BPIZHN DN SN SO M—=Of HERFH RS SHCRELTVEY, . EREURRENOERNS.
R, ARRERETIEOTRES, PrryrOERERSCMLT-VREEALES A SFTSERNRML T o7 AR,
FTSE Fixed Income LLCICEUBMEINTLEME S »F w2 1ATT, EIEMEFTSE Fixed Income LLOMESME T35,
BRERTST~TOHIAEIFTIE Fixed Income LLCFHLTUET., @IPELT AAV R - B A T2 A— I —
o s g=irasy SO={ U0 FAIT=27pAK3. EBEEFELSSETRECE IS ERLTWETF, JP, MorganzEo
Fity - TS ERITIOOTRESUER A FERRNFEERITERLTLET. JP. Mogani SO BT C s 2BiRiEEL
(AR - B - S TSI ERMSSNTLE AL Copyright 2016, JP. Margan Chase & Co. All rights reserved.

€Y)

¢)) ¢ )

15/81



®

0.06

0.2 0.2

0.5

0.5

x 0.765

0.4

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

1 x 2.5+ 30
0.025

x 1.9+ 30
0.019

.4+ 30
0.014

WIWNIN -
X
'_\

x 1.0+ 30
0.010

16/81



4)

®)

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20 15 5
2037 12 31 2.1
15 0.315 5
20 15 5
2037 12 31 2.1
20.315 15 0.315

17/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

350

2006

2019 11

18/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

6D (2019 11 29 )
() ()
178,499,813,121 13.22
178,499,813,121 13.22
1,171,686,744,243 86.78
1,350,186,557,364 100.00
( D
« 2
0 (2019 11 29 )
) ) ()
100.00 100.00
1 CP 20191230 20,000,000,000 1.48

20,000,000,000

20,000,000,000

99.99 99.99

2 CP 20200130 20,000,000,000 1.48
19,999,966,568| 19,999,966,568
CP 99.99 99.99

3 13,000,000,000 0.96
20200123 12,999,961,510] 12,999,961,510
99.99 99.99

4 CP 20200219 12,000,000,000 0.89
11,999,973,280| 11,999,973,280
IXTG CP 100.00 100.00

5 10,000,000,000 0.74
20191216 10,000,000,000{ 10,000,000,000
CP 99.99 99.99

6 10,000,000,000 0.74
20191218 9,999,999,435] 9,999,999,435
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CP 99.99 99.99

7 10,000,000,000 0.74
20191217 9,999,990,682| 9,999,990,682
CcP 99.99 99.99

8 10,000,000,000 0.74
20200117 9,999,986,715] 9,999,986,715
CP 99.99 99.99

9 10,000,000,000 0.74
20200110 9,999,977,528 9,999,977,528
CP 99.99 99.99

10 10,000,000,000 0.74
20200311 9,999,972,046] 9,999,972,046
100.00 100.00

11 CP 20191230 8,000,000,000 0.59
8,000,000,000{ 8,000,000,000
100.00 100.00

12 CP 20200124 7,000,000,000 0.52
7,000,000,000{ 7,000,000,000
CP 99.99 99.99

13 6,000,000,000 0.44
20200120 5,999,991,576| 5,999,991,576
CP 100.00 100.00

14 5,000,000,000 0.37
20191218 5,000,000,000f 5,000,000,000
CP 99.99 99.99

15 5,000,000,000 0.37
20191226 4,999,999,599|  4,999,999,599
99.99 99.99

16 CP 20191205 5,000,000,000 0.37
4,999,999,314| 4,999,999,314
100.00 100.00

17 CP 20191230 4,400,000,000 0.33
4,400,000,000 4,400,000,000
100.00 100.00

18 CP 20191202 4,000,000,000 0.30
4,000,000,000 4,000,000,000
CP 99.99 99.99

19 4,000,000,000 0.30
20191218 3,999,999,802| 3,999,999,802

20/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

99.99 99.99
20 CP 20200228 2,500,000,000 0.19
2,499,995,066|  2,499,995,066
100.00 100.00
21 CP 20191219 2,000,000,000 0.15
2,000,000,000f 2,000,000,000
100.00 100.00
22 CP 20191230 600,000,000 0.04
600,000,000 600,000,000
)
13.22%
13.22%
)
®3
() () ( ) )| ( ) )
26
1,254,376,300,128 1,254,377,679,941 1.0000 1.0000
(2010 5 31 )
27
1,243,555,880,277 1,243,560,481,433 1.0000 1.0000
(2010 11 30 )
28
1,260,176,166,630 1,260,178,686,982 1.0000 1.0000
(2011 5 31 )
29
1,039,611,932,048 1,039,614,946,922 1.0000 1.0000
(2011 11 30 )
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30
1,002,421,642,160 1,002,422,343,855 1.0000 1.0000
(2012 5 31
31
1,049,130,338,551 1,049,134,010,507 1.0000 1.0000
(2012 11 30
32
1,475,404,643,990 1,475,408,037,420 1.0000 1.0000
(2013 5 31
33
1,651,992,532,772 1,651,997,819,146 1.0000 1.0000
(2013 11 30
34
1,481,460,470,541 1,481,463,729,753 1.0000 1.0000
(2014 5 31
35
1,812,889,219,380 1,812,891,757,423 1.0000 1.0000
(2014 11 30
36
1,992,896,378,420 1,992,897,773,446 1.0000 1.0000
(2015 5 31
37
1,809,635,706,102 1,809,636,429,956 1.0000 1.0000
(2015 11 30
38
1,600,050,421,632 1,600,050,581,637 1.0000 1.0000
(2016 5 31
39
1,836,816,256,487 1,836,816,256,487 1.0000 1.0000
(2016 11 30
40
1,956,518,998,897 1,956,518,998,897 1.0000 1.0000
(2017 5 31
41
1,480,514,201,312 1,480,514,201,312 1.0000 1.0000
(2017 11 30
42
1,348,929,452,633 1,348,929,452,633 1.0000 1.0000
(2018 5 31
43
1,265,170,731,655 1,265,170,731,655 1.0000 1.0000
(2018 11 30
2018 12 1,264,828,045,162 1,264,828,045,162 1.0000 1.0000
2019 1 1,261,098,070,031 1,261,098,070,031 1.0000 1.0000
2 1,279,386,853,343 1,279,386,853,343 1.0000 1.0000
3 1,258,607,010,342 1,258,607,010,342 1.0000 1.0000
4 1,283,809,632,866 1,283,809,632,866 1.0000 1.0000
44
1,261,556,166,410 1,261,556,166,410 1.0000 1.0000
(2019 5 31
6 1,257,513,003,148 1,257,513,003,148 1.0000 1.0000
7 1,264,347,450,696 1,264,347,450,696 1.0000 1.0000
8 1,228,206,872,646 1,228,206,872,646 1.0000 1.0000
9 1,271,242,231,548 1,271,242,231,548 1.0000 1.0000
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10 1,302,717,517,548 1,302,717,517,548 1.0000 1.0000
45
Q09 11 30 ) 1,350,186,561,363 1,350,186,561,363 1.0000 1.0000
)

()
26 0.0005775
27 0.0004449
28 0.0004342
29 0.0004049
30 0.0003842
31 0.0003765
32 0.0004069
33 0.0003454
34 0.0002500
35 0.0001458
36 0.0000668
37 0.0000456
38 0.0000560
39 0.0000024
40 0.0000005
41 0.0000007
42 0.0000008
43 0.0000009
44 0.0000009
45 0.0000009

()

26 0.1
21 0.0
28 0.0
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29 0.0
30 0.0
31 0.0
32 0.0
33 0.0
34 0.0
35 0.0
36 0.0
37 0.0
38 0.0
39 0.0
40 0.0
41 0.0
42 0.0
43 0.0
44 0.0
45 0.0
©)
26 3,509,865,660,391 3,445,335,714,745
27 2,676,780,969,920 2,687,601,465,339
28 3,599,041,204,919 3,582,420,838,208
29 2,249,352,242,699 2,469,916,535,503
30 2,099,891,348,123 2,137,081,631,943
31 1,780,880,345,332 1,734,171,622,317
32 4,914,953,277,775 4,488,679,024,188
33 4,086,135,797,480 3,909,547,951,893
34 3,594,000,479,111 3,764,532,532,632
35 4,022,822,672,093 3,691,393,861,363
36 4,824,765,558,877 4,644,758,519,792
37 4,264,779,319,212 4,448,039,896,479
38 3,122,282,028,394 3,331,867,251,090
39 3,092,576,841,000 2,855,811,055,935
40 3,711,271,809,069 3,591,569,010,985
41 3,506,800,274,923 3,982,805,123,987
42 2,168,794,046,803 2,300,378,843,726
43 1,778,991,004,095 1,862,749,600,822
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45
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€Y)

2019 5 31 2019 11 30

933,146,000,000 1,122,686,000,000
491,723 788,801
271,409,713,770 178,499,816,758
58,999,960,728 58,999,955,261
363 726
1,263,556,166,584 1,360,186,561,546
1,263,556,166,584 1,360,186,561,546
1,999,999,992 10,000,000,000

182 183

2,000,000,174 10,000,000,183
2,000,000,174 10,000,000,183
1,261,556,079,853 1,350,186,477,926
86,557 83,437
1,261,556,166,410 1,350,186,561,363
1,261,556,166,410 1,350,186,561,363
1,263,556,166,584 1,360,186,561,546
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&)

2018 12 1 2019 6 1
2019 5 31 2019 11 30
1,221,697 1,141,304
1,221,697 1,141,304
182 183
182 183
1,221,515 1,141,121
1,221,515 1,141,121
1,221,515 1,141,121
7,784 86,557
1,142,742 1,144,241
86,557 83,437
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®
2019 6 1
2019 11 30
2019 5 31 2019 11 30
1. 1,265,170,723,871 1,261,556,079,853
1,652,070,183,513 1,690,931,171,957
1,655,684,827,531 1,602,300,773,884
2. 1,261,556,079,853 1,350,186,477,926
3.
271,409,713,770 178,499,816,758
2018 12 1 2019 6 1
2019 5 31 2019 11 30
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CP 20191230 600,000,000 600,000,000

CP 20191230 4,400,000,000 4,400,000,000
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CP 20191230 20,000,000,000 20,000,000,000
CP 20191202 4,000,000,000 4,000,000,000
CP 20191230 8,000,000,000 8,000,000,000
CP 20191219 2,000,000,000 2,000,000,000
CP 20191226 5,000,000,000 4,999,999,612

CP 20191218 5,000,000,000 5,000,000,000

CP 20191218 4,000,000,000 3,999,999,813

CP 20191217 10,000,000,000 9,999,991,230

CP 20200110 10,000,000,000 9,999,978,076

CP 20200123 13,000,000,000 12,999,962,222

CP 20191218 10,000,000,000 9,999,999,462

CP 20200117 10,000,000,000 9,999,986,988

CP 20200120 6,000,000,000 5,999,991,740

CP 20200311 10,000,000,000 9,999,972,320

CP 20200124 7,000,000,000 7,000,000,000
CP 20191205 5,000,000,000 4,999,999,451
CP 20200219 12,000,000,000 11,999,973,608
CP 20200130 20,000,000,000 19,999,967,116
CP 20200228 2,500,000,000 2,499,995,120

178,499,816,758

178,499,816,758

178,499,816,758
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19 52
52 38 38 57
19 52
193 60 2018
2019 31
61 2019 2019 30
€))
2018 31 2019 31

28,709 28,489
0 554
201 214
12,368 11,468
82 98
47 56
41,410 40,882
1 213 1 206
12 10
200 195
2,614 2,821
2,456 2,804
158 17
15,066 12,799
8,600 8,493
5,129 1,836
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18,927 15,827
60,337 56,709
2018 31 2019 31
65 75
9,747 8,548
8 15
59 40
5,202 4,610
2 4,476 2 3,882
4,148 3,735
850 726
583 255
1,012 725
335 2
16,744 14,070
2,350 2,389
125 103
5 2

2,481 2,496

19,225 16,567

15,174 15,174

11,495 11,495

11,495 11,495
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13,850 13,052
14,225 13,426
40,895 40,096
216 46
216 46
41,112 40,142
60,337 56,709
@
2017 2018
2018 31 2019 31
82,510 76,052
733 673
83,244 76,725
40,392 35,789
673 694
9,816 9,066
955 1,057
8,860 8,009
839 1,351
1,579 1,557
249 228
500 513
53 55
13 13
762 746
53,300 48,459
5,840 5,755
377 373
3,973 4,145
477 510

1,012 725
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55 64
195 178
501 472
1,281 1,291
316 374
46 34
977 907
1,528 1,819
11,531 11,693
18,411 16,572

®

o6 3 201e
2019 31

210 215

17 133

130 172
359 521

0 40

3 32

25 60

29 132
18,741 16,961
333 29
333 29
18,407 16,931
5,843 5,076
106 15
5,737 5,060
12,670 11,870

2017 2018 31

48/81



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

15,174 11,495 374 12,231 12,606 39,276
- - - 480 480 480
15,174 11,495 374 12,712 13,086 39,756
- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
- - - 1,138 1,138 1,138
15,174 11,495 374 13,850 14,225 40,895
264 264 39,540
- - 480
264 264 40,021
- - 11,532
- - 12,670
47 47 47
47 47 1,090
216 216 41,112
2018 2019 31
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235 264
2018 31 2019 31
4,406 3,788
2018 31
Daiwa Asset Management(Singapore)Ltd. 1,701
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2017 2018 31
2,608 2,608
2,608 2,608
2017 26 2017 2017
11,532 4,421 31 27
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2019 21
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2019 31
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2019 31
10
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554 4,284 2,227 1,227
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5,129
2019 31
1,836
2018 31
134 55 79
4,196 3,740 456
4,331 3,795 535
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3,299 3,522 223
3,299 3,522 223
7,631 7,318 312
970
2019 31
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
2017 2018 31
1,963 210
1,963 210
2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
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2,350 2,389
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2017 2018
2018 31 2019 31
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2,350 2,389
2,350 2,389
)
2017 2018
2018 31 2019 31
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24 41
184 199
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164 85
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2019 31
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Daiwa Asset
Management
(Singapore)
Ltd.

Singapore

133

)
100.0

1,701

(

)

MAS

2018

MAS

2019

31

Daiwa Asset
Management
(Singapore)
Ltd.

Singapore

133

)
100.0

1,719

Daiwa
Portfolio
Advisory
(India)
Private Ltd.

India

1,207

3,293

MAS

2017

MAS

2018

31

100,000

23,216

3,913

3,000

1,020

233

100

4 1,048

1,055
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2018 2019 31
( )
1 1
100,000 19,975 3,400
2
3,000 1,052 173
3

100 4 1,063 1,055
)
)
)
)

2017 2018
2018 31 2019 31
15,760.66 15,389.06
4,857.40 4,550.81
)
)

184 26
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2018 31 2019 31

12,670 11,870
2,608,525 2,608,525

2019 30

19,529
724
11,175
383

31,812

211

2,380
403

2,784

7,928
2,664
1,205
1,280

13,078

16,073

47,886
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6,021
3,486
754
506
474

11,243

2,483
128

2,619

13,862

15,174

11,495
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374

6,968

7,343

34,013

10
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34,023

47,886
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2019
2019

30

)

2019

35,076
309

35,385

15,895
6,272

22,167

5,954

7,263

968
148

8,083

8,083

2,313
15

5,785

2019

30

15,174

11,495

374

13,052

13,426

40,096

11,868

11,868
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Daiwa Asset Management(Singapore)Ltd. 1,639
2019
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14
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2019
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71
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)
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11,868 4,550 2019 24
2019 30
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19,529 19,529

11,175 11,175
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*1 )
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