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1 12,694,399,349 3,054,810,384
2 6,016,959,255 4,796,671,139
3 2,944,626,298 12,056,187,215
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\ 28,064
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33,788,803
22,629,241
13,905,273
9,254,886
3,521,697
790,078
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85,425,489

(85,397,425)

1,565,609, 953
(623,081,989)

942,527,964

1,313,658,300
357,269,588

1,670,927,888

2,613,455,852

\ 2,528,058,427

82/179

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



2018 2 28

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

CROCI Japan Covered Call Strategy* - 279,550,000 \ 24,542 ,999,000
¢ \27,703,832,800) 24,542,999,000
¢ \27,703,832,800) \ 24,542 ,999,000
Deutsche Bank A.G.,
CROCI Japan Covered Call Strategy
/
AUD Deutsche Bank A.G. 12,799,976  2018/3/29  JPY (1,071,624,705) (9,741,895) (0.04%)
/
BRL Deutsche Bank A.G. 215,638,636  2018/3/29  JPY (7,091,727,014) (48,395,225) (0.20%)
/
CNY Deutsche Bank A.G. 62,976,409  2018/3/30  JPY (1,064,423,645) (7,621,130) (0.03%)
IDR Deutsche Bank A.G. 142,908,925,371  2018/3/29  JPY (1,119,009,472) (16,145,701) (0.07%)
INR Deutsche Bank A.G. 714,980,473  2018/3/28  JPY (1,173,595,301) (10,654,817) (0.05%)
MXN Deutsche Bank A.G. 196,442,594  2018/3/28  JPY (1,119,009,473) (14,484,351) (0.06%)
RUB Deutsche Bank A.G. 588,339,933  2018/3/30  JPY (1,119,009,473) (10,169,790) (0.04%)
TRY Deutsche Bank A.G. 43,931,012 2018/3/30 JPY (1,228,181,129) (9,386,766) (0.04%)
(68,462,555) (0.29%)
/
usb Deutsche Bank A.G. 48,414,239 2018/3/30 JPY (5,169,604,700) (16,612,455) (0.07%)
AUD
BRL
CNY
IDR
INR
MXN
RUB
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iFree S&P500 9,976,058 995,814
iFree NASDAQ100 29,943,109
6,480,317,774 5,240,976,730
3,588,745,910 4,337,199,119
TOPIX 1,873,252,277 965,139,335

2

TOPIX 602,505,046 941,785,584

-2
3,957,907,355 48,219,171,594
TOPIX 3,685,167,742 11,569,220,243

-1
323,527,433 313,555,360
400
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56,086,003

5,020,480

168,192,739
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21,855,854 13,871,205
710,709,704 466,723,462
99,910 99,870
732,665,468 480,694,537
732,665,468 480,694,537
9,536,847 4,613,481
1,765,390 1,522,500
17,948 12,584
955,011 669,900
35,348 25,552
12,310,544 6,844,017
12,310,544 6,844,017
1,192,105,969 922,696,315
471,751,045 448,845,795
73,957,327 53,510,203
720,354,924 473,850,520
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732,665,468 480,694,537
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52,111,283 41,906,287
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147,148,329 96,892,569
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115,498 84,764
6,146,814 4,511,319
37,564 27,201
6,302,669 4,626,221
101,339,708 59,612,502
101,339,708 59,612,502
101,339,708 59,612,502
727,530 3,493,348
353,508,256 471,751,045
56,669,023 135,963,099
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14,135,091 16,545,073
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60,164,543 40,393,622
471,751,045 448,845,795
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9 1 8
8,946,591 6,307,599
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97,906,231 92,713,978
97,546,070 73,894,741
204,398,892 172,916,318
1 1,565.20 1 1,444.74
10,447,198 9,574,944
1 80 1 80
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7,408,370 7,978,259
0 0
95,231,453 84,129,759
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1 1,500.13 1 1,422.49
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4,221,324,013 3,052,194,293
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4,392,630,586 3,143,138, 465
4,392,630,586 3,143,138, 465
74,086,684 34,631,874
19,925,839 26,861,216
107,880 75,929
5,739,645 4,039,907
208,191 154,000
100,068,239 65,762,926
100,068,239 65,762,926
10,583,812,091 8,657,968,527
6,291,249,744 5,580,592, 988
133,610,380 106,048,192
4,292,562,347 3,077,375,539
4,292,562,347 3,077,375,539
4,392,630,586 3,143,138, 465
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36,242,566 27,228,342
224,117 161,105
37,166,210 27,916,747
141,554,942 187,046,621
141,554,942 187,046,621
141,554,942 187,046,621
884,549 5,715,700
6,209,935,571 6,291,249,744
931,764,615 1,325,741,320
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337,513,714 136,293,085
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533,125,583 297,460,558
6,291,249,744 5,580,592,988
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203,682 151,092
102,137,331 51,191,992
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11,876,150,317 10,468,772,492
7,760,066,526 7,230,863,839
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