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Shinsei World Wrap Fund Stable Type-JPY Hedge 2,723,809,713 2,776,924,002
Class Units

2,723,809,713 2,776,924,002
982,415 998,035
982,415 998,035

2,777,922,037
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17,064,701
30,001,620

47,066,321

47,066,321

46

46

46

46,330,670

735,605

47,066,275

47,066,275

47,066,321

1 8 14
2 8 13
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107,515,165
98,348
61,282,843
46,330,670

982,415

97,720

982,415

97,720

982,415
982,319

97,624

982,319

97,624

731,115

4,607,481

7,097,650

982,125

26,528,965

982,415
98,348
46,330,670

1 1.0159

(10,000 ) (10,159 )
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2019 12 31

2019 12 31 2018 12 31
14,234,202,157 16,944,475,067
1,765,640,501 660,356,053
217,028,842 53,985,083
5,334 1,152,978
107,073,802 124,058,491
294,654 240,180
48,588 -
16,324,293,878 17,784,267,852
263,861,027 247,370,583
4,836 10,129
46,435,013 15,649,440
25,936,811 27,030,340
14,323,608 15,726,621
4,332,910 1,808,736
3,393,299 1,937,273
2,221,240 2,148,213
372,357 195,310
7,279 -
- 22,439
( 360,888,380 311,899,084
15,963,405,498 17,472,368,768
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2019 12 31
2019 12 31 2018 12 31
FVTPL

™
152,618,630 151,795,161
125,539,878 89,104,199
436,151,379 408,174,903
(48,932,780) (1,096,805,850)
/ 64,385,071 (43,283,442)
/ 12,223,692 (13,971,663)
741,985,870 (504,986,692)
108,307,422 125,667,988
58,885,312 69,417,085
10,119,032 11,900,071
7,813,944 11,437,855
2,103,723 3,400,374
2,088,536 1,841,328
1,162,528 1,045,217
632,832 764,510
75 87,195
- 485,376
191,113,404 226,046,999
/ 550,872,466 (731,033,691)
(91,384,653) (112,135,341)
- (485,582)
(91,384,653) (112,620,923)
459,487,813 (843,654,614)
(32,648,832) (28,577,794)
426,838,981 (872,232,408)

™

FVTPL
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2019 12 31
2017 12 31 21,948,469,498
50,000,000
(3,653,868,322)
(872,232,408)
2018 12 31 17,472,368,768
(1,935,802,251)
426,838,981
2019 12 31 15,963,405,498
i
2019 12 31
2019 12 31 2018 12 31

« ) 426,838,981 (872,232,408)

)
91,384,653 112,135,341
(10,866,532,075) (19,203,730,237)
13,044,213,494 21,488,944,737
598,452,639 309,516,323
/ 149,293,714 (39,414,581)
/ (436,151,379) (408,174,903)
/ 48,932,780 1,096,805,850
(1,533,498) (5,525,029)
190,087,679 229,004,035
(54,474) (106,916)
/ 16,984,689 4,824,092
/ (163,043,759) 128,858,795
/ 1,147,644 (672,457)
(48,588) -
/ ™ 1,718,572 (12,038,511)

3,101,691,072 2,824,194,131
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- 50,000,000
(91,384,653) (112,135,341)
(1,905,016,678) (3,669,246,428)
(1,996,401,331) (3,731,381,769)
1,105,289,741 (903,187,638)
660,345,924 1,563,533,562
1,765,635,665 660,345,924
169,603,319 156,619,253
125,539,878 89,104,199
(32,648,832) (28,577,794)
91,384,653 112,135,341
™
2020 8
/
ISHARES CORE MSCI WORLD UCITS ETF CL USD ACC ETF 12.53%
ISHARES GLOBAL CORP BOND UCITS ETF CL USD DIST
e 10.49%
FRANCE (GOVT OF) /EUR/ REGD REG S 9.36%
BUONI POLIENNALI DEL TES /EUR/ REGD REG S 7.74%
BUONI POLIENNALI DEL TES /EUR/ REGD REG S 7.67%
BUNDESREPUB. DEUTSCHLAND /EUR/ REGD REG S 7.31%
BUNDESREPUB. DEUTSCHLAND /EUR/ REGD REG S 6.44%
AUSTRALIAN GOVERNMENT /AUD/ REGD SER 154 6.24%
UNITED STATES TREASURY BOND 6.17%
FRANCE (GOVT OF) /EUR/ REGD REG S 6.13%
BUONI POLIENNALI DEL TES /EUR/ REGD 5.62%
UNITED STATES TREASURY NOTE 4.36%
UK TSY 4 1/2% 2042 /GBP/ REGD REG S 1.59%
ISHARES USD TREASURY BOND 7-10YR UCITS ETF 1.53%
UK TSY 4 3/4% 2030 /GBP/ REGD REG S 1.48%
FRANCE (GOVT OF) /EUR/ REGD 1.41%
ISHARES PLC - ISHARES MSCI AC FAR EAST EX-JAPAN 127
UCITS ETF /GBP/ ETF
REPUBLIC OF AUSTRIA /EUR/ REGD 0.57%
UNITED STATES TREASURY NOTE 0.52%
BUNDESREPUB. DEUTSCHLAND /EUR/ REGD REG S 0.38%
BELGIUM KINGDOM /EUR/ REGD SER 64 0.38%
BELGIUM KINGDOM /EUR/ REGD SER 74 0.28%
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0.22%

0.16%

100%
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2020 8 31

2,792,845,090

6,022,173

2,786,822,917

2,818,810,626

0.9887

47,064,298

46

47,064,252

46,330,670

1.0158
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38 59
2
19 52
193 2 1 19 2019 4 1 2020
31
18 19
2019 3 31 2020 3 31
2 870,296 901,427
7,994 9,182
292,312 294,974
4,589 9,404
4,583 4,023
8,859 15,875
1,188,635 1,234,888
27,412 24,824
1 25,584 23,726
1 1,827 1,098
54,734 58,661
2 43,052 43,052
11,681 15,608
82,146 83,485
1,270,782 1,318,374
18 19
2019 3 31 2020 3 31
213,840 215,466
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155,873 161,141
57,967 54,325
11,101 10,444
5,548 6,296
6,139 8,783
43,397 44,49
6,397 6,591
7,027 12,054
293,452 304,132
31,585 32,241
31,585 32,241
325,038 336,373
495,000 495,000
450,744 487,000
450,744 487,000
945,744 982,000
945,744 982,000
1,270,782 1,318,374
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,475,819 1,419,246
39,793 46,197
19,432 18,799
1,535,045 1,484,243
788,891 759,224
8,328 7,236
600 600
325 335
186,280 167,930
38,678 44,682
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742 770
10,555 11,799
2,317 2,428
11,987 14,318
1,048,709 1,009,326
29,780 28,680
170,272 167,665
4,291 3,352
508 193
43,397 44,496
6,397 6,591
29,133 28,616
181 99
5,850 5,051
10,563 17,095
43,052 43,052
2,455 2,588
642 655
71,856 70,553
418,384 418,691
67,952 56,225
3 2
0
3 2
664 358
10 0
674 358
67,280 55,869
67,280 55,869
23,574 23,540
418 23,155 3,926 19,613
44,124 36,256
18 ( 2018 4 1 2019 3 31
495,000 406,619 406,619 901,619 901,619
44,124 44,124 44,124 44,124
— 44,124 44,124 44,124 44,124
495,000 450,744 450,744 945,744 945,744
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19 ( 2019 4 1 2020 3 31 (
495,000 450,744 450,744 945,744 945,744
36,256 36,256 36,256 36,256
— 36,256 36,256 36,256 36,256
495,000 487,000 487,000 982,000 982,000
1.
8 38
4 20
2.
3.
4.
39 2020 31
28 2018
16 44
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2020 31
29 2020 31
30 2020 31
€))
IFRS 15
2018
@
2022
©)
18 19
2019 3 31 2020 3 31
1. 1.
22,792 24,650
10,582 11,311
2. 2.
342,820 154,423
43,052 43,052
86,053 75,928
() 17,843 () 17,816
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1. 1.
426,359 348,428
() 17,843 () 17,816
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18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
9,900 — | = 9,900 9,900 N - 9,900
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
18 2018 4 1 2019 3 31
1
2
1
1
2019 3 31
(
870,296 870,296
292,312 292,312
4,589 4,589
43,052 41,758 1,294
1,210,250 1,208,955 1,294
155,873 155,873
57,967 57,967
213,840 213,840
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5
870,296
292,312
4,589
43,052
1,167,197 43,052

2019 4 1

2020 3 31

55/66



EDINETOOOO
OO00D0O000O00D0bDO000DO0O0noo(ELssa)
Ooooooooooooooooooad

1
2020 3 31
(

901,427 901,427

294,974 294,974

9,404 9,404
43,052 41,339 1,713
1,248,858 1,247,145 1,713

161,141 161,141

54,325 54,325

215,466 215,466

901,427
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0o000o0o0ooooooooog
294,974
9,404
43,052
1,205,806 43,052
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1
2.
1
90% 90%
2
90% 90%
100% 100%
3
uTl uTl
278,815 117,782 98,675 283,972 101,757 94,830
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18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1
2
24.4 2.056 24.4 2.056
3.
( ) )
30,943 642 31,585 31,585 655 32,241
18 2018 4 1 2019 3 31
1
( ( ( (
( 426,359 86,053
512,204
100 17,843 17,843
()1
2
2
19 2019 4 1 2020 3 31
1
( ( ( (
( 348,428 75,928
512,204
100 17,816 17,816
()1
2
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2
1
18 19
(2019 3 31 (2020 3 31
( 2 17,805 17,807
1,384 1,458
264 261
15,422 15,658
9,671 9,872
289 3,575
44,838 48,633
17,805 17,807
9,947 10,148
(1 27,753 27,955
17,085 20,677
5,403 5,068
5,403 5,068
11,681 15,608
()1 202
2
18 2019 3 31 (
3 4
1
4 5
a) 8,402 9,402 17,805
8,402 9,402 17,805
@)
19 2020 3 31 (
3 4
1
4 5
b) 8,403 9,403 17,807
8,403 9,403 17,807

()
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18 19
(2019 3 31 (2020 3 31
30.62 30.62
0.43 0.52
2.97 3.66
0.29 0.36
0.11 0.05
34.42 35.11
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
18 19
2018 4 1 2019 4 1
2019 3 31 2020 3 31
95,529 72 1 99,191 95
4,457 3 1 3,662 23
1 1. 1
2.
19
2019 4 1

2020 3 31
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