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— 10,184,315 0.64
( ) 1,582,104,479 100.00
) ) () ) ()
Shinsei World Wrap Stable Type- 1,595,491, 520] 1 1,595,491, 520 0.9846 1,570,920,950[99.29
JPY Hedge 1511 Class Units

982,415 1.0178] 1,000,000 1.0171 999,2141 0.06)

99.29

0.06

99.36

1

1 (2016 8 15 ) 2,303 2,303 1.0231 1.0231
2 (2017 8 14 ) 2,110 2,110 0.9923 0.9923
3 (2018 8 13 ) 1,805 1,805 0.9687, 0.9687
4 (2019 8 13 ) 1,603 1,603 0.9802 0.9802
2018 8 1,797, — 0.9680; —
9 1,748 — 0.9666) —
10 1,672 — 0.9461] —
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11 1,652 — 0.9518 —

12 1,633 — 0.9525 —

2019 1 1,639 —] 0.9564 —

2 1,628 —] 0.9560 —

3 1,635 — 0.9664 —

4 1,619 — 0.9644 —

5 1,600 — 0.9635 —

6 1,604 — 0.9754 —

7 1,605 — 0.9809 —

8 1,582 — 0.9837 —

1

1 2015 11 24 2016 8 15 0.0000

2 2016 8 16 2017 8 14 0.0000]

3 2017 8 15 2018 8 13 0.0000

4 2018 8 14 2019 8 13 0.0000

1 2015 11 24 2016 8 15 2.31

2 2016 8 16 2017 8 14 3.01

3 2017 8 15 2018 8 13 2.38

4 2018 8 14 2019 8 13 1.19

)

100

1 2015 11 24 2016 8 15 2,295,433,505 43,708,629

2 2016 8 16 2017 8 14 0 124,799,609

3 2017 8 15 2018 8 13 0 262,659,793

4 2018 8 14 2019 8 13 0 228,109,768

()1
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2019 8 30
776,476,076 99.46
99,391 0.01
L 4,079,470 0.52
( ) 780,654,937 100.00]
) ) ) ) )
Shinsei World Wrap Growth Type- 748,699,331 1 748,699,331 1.0371 776,476,076/99.46)
JPY Hedge 1511 Class Units
97,720) 1.0178] 99,460) 1.0171 99,391 0.01
99.46
0.01
99.48
1
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1 (2016 8 15 ) 1,187 1,187 1.0174 1.0174
2 (2017 8 14 ) 1,098 1,098 1.0347 1.0347
3 (2018 8 13 ) 906 906 1.0512 1.0512
4 (2019 8 13 ) 782 782 1.0298 1.0298

2018 8 901 — 1.0578 —

9 891 — 1.0534 —

10 840 — 1.0020 —

11 844 — 1.0111 —

12 813 — 0.9826 —

2019 1 827 — 1.0014 —

2 834 — 1.0109 —

3 839 — 1.0235 —

4 826 — 1.0282 —

5 797 — 1.0148 —

6 813 — 1.0362 —

7 796 — 1.0417 —

8 780 — 1.0333 —

1 2015 11 24 2016 8 15 0.0000)

2 2016 8 16 2017 8 14 0.0000)

3 2017 8 15 2018 8 13 0.0000)

4 2018 8 14 2019 8 13 0.0000)

1 2015 11 24 2016 8 15 1.74

2 2016 8 16 2017 8 14 1.70

3 2017 8 15 2018 8 13 1.59

4 2018 8 14 2019 8 13 2.04

)

100
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1 b015 11 24 2016 8 15 1,198,888, 807 31,900,000
2 b016 8 16 2017 8 14 0 105,560,000
3 017 8 15 2018 8 13 0 198,712,430
4 018 8 14 2019 8 13 0 102,932,474
2019 8 30

80,003,440 73.16
L 29,354,110 26.84
( ) 109,357,550 100.00)
(H () ) (H ) (H
80,000,000 100.03 80,026,560 100.00 80,003, 440 — 2019/9/17|73.16

73.16

73.16
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30 13 13
26,795,856 15,129,160
1,794,757,881 1,593,853,471
999,607 999,312
1,822,553,344 1,609,981,943
1,822,553,344 1,609,981,943
9,498,000 24
294,157 254,677
5,882,769 5,093,367
73 41
910,935 916,580
16,585,934 6,264,689
16,585,934 6,264,689
1,864,265,474 1,636,155,706
58,298,064 32,438,452
1,805,967,410 1,603,717,254
1,805,967,410 1,603,717,254
1,822,553,344 1,609,981,943
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3 4

29 8 15 30 8 14

30 8 13 1 8 13
13,821,751 11,799,064
49,507,023 14,281,702
35,685,272 26,080,766
14,377 11,393
649,462 536,068
12,989,113 10,721,229
1,829,737 1,835,976
15,482,689 13,104,666
51,167,961 12,976,100
51,167,961 12,976,100
51,167,961 12,976,100
16,458,718 58,298,064
9,328,615 12,883,512
9,328,615 12,883,512
58,298,064 32,438,452
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4
30 8 14
1 8 13
3 4
30 8 13 1 8 13
27 11 24 27 11 24
2,295,433,505 2,295,433,505
2,126,925,267 1,864,265,474
81.2 71.2
1,864,265,474 1,636,155,706
58,298,064 32,438,452
55
1 0.9687 (1 0.9802
(10,000 ) (9,687 )[(10,000 ) (9,802 )
3 4
( 29 8 15 ( 30 8 14
30 8 13 ) 1 8 13 )
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A 13,807,374 A 11,787,671
B 182 B 131
182 131
C=A+B 13,807,192 C=A+B 11,787,540
D 15,468,312 D 13,093,273
E=C-D 1,661,120 E=C-D 1,305,733
F 1,864,265,474 F 1,636,155,706
G 2,028,916,269 G 1,718,087,673
H=Ex F/G - H=Ex F/G -
10,000 I1=H/Fx 10,000 - 10,000 1=H/Fx 10,000 -
10,000 J - 10,000 J -
K=Fx J/10,000 - K=Fx J/10,000 -
2 .
3 4
29 8 15 30 8 14
30 8 13 1 8 13
2 2
4
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3 4
30 8 13 1 8 13
3 4
30 8 13 1 8 13
40,411,043 26,815,572
196 295
40,411,239 26,815,277
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3 4
29 8 15 30 8 14
30 8 13 1 8 13
4
30 8 14
1 8 13
1 8 13
¢y
)
Shinsei World Wrap Stable Type-JPY Hedge 1511 1,625,220,222 1,593,853,47]]
Class Units
1,625,220,222 1,593,853,471
982,415 999,312
982,415 999,312
1,594,852,783
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3 4
30 8 13 1 8 13

10,155,139 8,248,881

894,994,140 777,882,936

999,607 99,400

4,941,253 -

95,779 i

911,185,918 786,231,217

911,185,918 786,231,217

146,649 125,489

3,421,704 2,927,667

27 22

724,580 744,992

4,292,960 3,798,170

4,292,960 3,798,170

862,716,377 759,783,903

44,176,581 22,649,144

906,892,958 782,433,047

906,892,958 782,433,047

911,185,918 786,231,217
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3 4
29 8 15 30 8 14
30 8 13 1 8 13
8,431,346 5,583,985
17,143,720 17,690,980
95,779 -
25,670,845 12,106,995
8,985 6,179
324,450 271,100
7,570,558 6,325,425
1,464,443 1,578,781
9,368,436 8,181,485
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