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— 10,055,087 0.51
( ) 1,957,884,166 100.00
) ) () ) ()
Shinsei World Wrap Stable Type- 1,992,865,148| 1 1,992,865,148 0.9769 1,946,829,963199.44]
JPY Hedge 1603 Class Units

982,319 1.0179 1,000,000 1.0171 999,116 0.05

99.44

0.05]

99.49

1

1 (2016 8 15 ) 2,868 2,868 1.0147 1.0147
2 (2017 8 14 ) 2,607 2,607 0.9850, 0.9850,
3 (2018 8 13 ) 2,279 2,279 0.9619 0.9619
4 (2019 8 13 ) 1,953 1,953 0.9734 0.9734
2018 8 2,264 — 0.9611 —
9 2,233 — 0.9598 —
10 2,106 — 0.9394 —
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11 2,074 — 0.945]] —

12 2,063 — 0.9457 —

2019 1 2,062 —] 0.9497 —

2 2,038 —] 0.9493 —

3 2,056 — 0.9596 —

4 2,031 — 0.9577 —

5 1,944 — 0.9568 —

6 1,948 — 0.9686 —

7 1,955 — 0.9742 —

8 1,957 — 0.9770 —

1

1 2016 3 29 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 2016 3 29 2016 8 15 1.47

2 2016 8 16 2017 8 14 2.93

3 2017 8 15 2018 8 13 2.35

4 2018 8 14 2019 8 13 1.20

)

100

1 2016 3 29 2016 8 15 2,827,211,176 120,000

2 2016 8 16 2017 8 14 0 180,153,933

3 2017 8 15 2018 8 13 0 276,921,112

4 2018 8 14 2019 8 13 0 363,030,823
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1,523,520,927 99.48
99,293 0.01
— 7,909,121 0.52
( ) 1,531,529,341 100.00]
) ) ) ) )
Shinsei World Wrap Growth Type- 1,448,351,485| 1 1,448,351,485 1.0519 1,523,520,927/99.48
JJPY Hedge 1603 Class Units
97,624 1.0179 99,372 1.0171 99,293 0.01
99.48
0.01
99.48
1
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2 (2017 8 14 ) 2,281 2,281 1.0493 1.0493
3 (2018 8 13 ) 1,789 1,789 1.0666 1.0666
4 (2019 8 13 ) 1,536 1,536 1.0458 1.0458

2018 8 1,790 — 1.0733 —

9 1,772 — 1.0689 —

10 1,678 — 1.0167 —

11 1,678 — 1.0261 —

12 1,623 — 0.9973 —

2019 1 1,635 — 1.0164 —

2 1,647 — 1.0262 —
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4 1,638 — 1.0438 —

5 1,529 — 1.0303 —

6 1,548 — 1.0521 —

7 1,554 — 1.0577 —

8 1,531 — 1.0493 —

1 2016 3 29 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 2016 3 29 2016 8 15 3.11

2 2016 8 16 2017 8 14 1.77

3 2017 8 15 2018 8 13 1.65

4 2018 8 14 2019 8 13 1.95

)

100
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1 b016 3 29 2016 8 15 2,519,988, 751 3,050,000
2 b016 8 16 2017 8 14 0 342,312,086
3 017 8 15 2018 8 13 0 497,217,229
4 018 8 14 2019 8 13 0 207,933,922
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
21,402,167 18,145,026
2,265,942,463 1,941,769,407
999,509 999,214
2,288,344,139 1,960,913,647
2,288,344,139 1,960,913,647
369,285 310,374
7,385,258 6,207,064
58 49
871,786 868,072
8,626,387 7,385,559
8,626,387 7,385,559
2,370,016,131 2,006,985,308
90,298,379 53,457,220
2,279,717,752 1,953,528,088
2,279,717,752 1,953,528,088
2,288,344,139 1,960,913,647
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3 4

29 8 15 30 8 14

30 8 13 1 8 13
16,862,793 13,864,022
60,711,375 14,981,969
43,848,582 28,845,991
16,877 14,970
808,884 670,699
16,177,634 13,413,793
1,732,050 1,753,512
18,735,445 15,852,974
62,584,027 12,993,017
62,584,027 12,993,017
62,584,027 12,993,017
39,748,903 90,298,379
12,034,551 23,848,142
12,034,551 23,848,142
90,298,379 53,457,220
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4
30 8 14
1 8 13
3 4
30 8 13 1 8 13
28 3 29 28 3 29
2,827,211,176 2,827,211,176
2,646,937,243 2,370,016,131
83.8 70.9
2,370,016,131 2,006,985,308
90,298,379 53,457,220
55
1 0.9619 |1 0.9734
(10,000 ) (9,619 )|(10,000 ) (9,734 )
3 4
( 29 8 15 ( 30 8 14
30 8 13 ) 1 8 13 )
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A 16,845,916 A 13,849,052
B 182 B 131
182 131
C=A+B 16,845,734 C=A+B 13,848,921
D 18,718,568 D 15,838,004
E=C-D 1,872,834 E=C-D 1,989,083
F 2,370,016,131 F 2,006,985,308
G 2,543,882,037 G 2,161,350,104
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
48,678,735 38,606,701
197 295
48,678,932 38,606,406
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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
@
)
Shinsei World Wrap Stable Type-JPY Hedge 1603 1,995,857,136 1,941,769,407
Class Units
1,995,857,136 1,941,769,407
982,319 999,214
982,319 999,214
1,942,768,621

38/77



EDINETOOOO
OO00D0O000O00D0bDO000DO0O0noo(ELssa)
Ooooooooooooooooooad

39/77



EDINETOOOO
OO00D0O000O00D0bDO000DO0O0noo(ELssa)
Ooooooooooooooooooad

30 13 13
19,433,597 15,309,546
1,776,463,522 1,528,085,770
999,509 99,303
1,796,896,628 1,543,494,619
1,796,896,628 1,543,494,619
289,387 246,319
6,751,852 5,747,110
53 41
782,076 795,491
7,823,368 6,788,961
7,823,368 6,788,961
1,677,409,436 1,469,475,514
111,663,824 67,230,144
1,789,073,260 1,536,705,658
1,789,073,260 1,536,705,658
1,796,896,628 1,543,494,619
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3 4

29 8 15 30 8 14

30 8 13 1 8 13
14,530,735 10,235,166
37,652,148 35,581,049
52,182,883 25,345,883
20,748 12,142
663,949 534,201
15,491,942 12,464,454
1,597,226 1,583,511
17,773,865 14,594,308
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