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2020 11 30

() ()
1,778,060,097 99.26
13,217,854 0.74
1,791,277,951 100.00

2020 11 30

) )
935,074,499 99.18
7,689,030 0.82
942,763,529 100.00
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2020 11 30
) ()
) ()
)
FF-GLOBAL MULTI ASSET
1,073.17 1,185.00
INCOME A-ACC-JPY 1,499,094.76 99.17
1,608,788,190 | 1,776,427,290
HEDGED
FF-US DOLLAR CASH A 1,180.81 1,179.25
1,384.61 0.09
ACC USD 1,634,965 1,632,807
2020 11 30
) ()
) ()
)
FF-GLOBAL MULTI ASSET 1,273.69 1,428.49
653,938.11 99.09
INCOME A-ACC-USD 832,915,348 | 934,142,415
FF-US DOLLAR CASH A 1,180.81 1,179.26
790.40 0.10
ACC USD 933,316 932,083
2020 11 30
)
99.26
99.26
2020 11 30
)
99.18
99.18
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2016 20 122 122 1.0005 1.0005
2017 20 1,438 1,438 1.0606 1.0606
2018 20 2,505 2,505 1.0727 1.0727
2019 22 2,373 2,373 1.0992 1.0992
2020 20 1,906 1,906 1.0318 1.0318
2019 11 2,359 1.1218

2019 12 2,324 1.1338

2020 2,196 1.1353

2020 2,153 1.1224

2020 1,860 0.9907

2020 1,851 1.0354

2020 1,898 1.0626

2020 1,900 1.0784

2020 1,912 1.0980

2020 1,905 1.1043

2020 1,861 1.0925

2020 10 1,815 1.0863

2020 11 1,791 1.1356
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2016 20 314 314 0.9047 0.9047

2017 20 636 636 0.9638 0.9638

2018 4 20 1,103 1,103 0.9899 0.9899

2019 22 1,083 1,083 1.0713 1.0713

2020 20 964 964 0.9784 0.9784

2019 11 1,206 1.0837

2019 12 1,132 1.1024

2020 1,128 1.0975

2020 1,085 1.0845

2020 929 0.9448

2020 959 0.9739

2020 994 1.0079

2020 991 1.0268

2020 972 1.0213

2020 980 1.0353

2020 970 1.0276

2020 10 929 1.0118

2020 11 942 1.0533
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) () )
122,975,235 96,534 122,878,701
1,407,169,890 173,624,603 1,356,423,988

2,246,565,706 1,267,254,895 2,335,734,799

386,549,348 562,674,803 2,159,609,344

594,280,167 906,366,230 1,847,523,281

2020 21 37,286,059 204,602,600 1,680,206,740
2020 10 20

) ) )

377,954,844 29,912,160 348,042,684

830,833,356 517,999,195 660,876,845

1,139,703,684 686,188,544 1,114,391,985

302,061,031 405,090,381 1,011,362,635

364,585,015 390,268,969 985,678,681

2020 21 64,532,742 124,782,603 925,428,820
2020 10 20
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2020 20 2020 10 20
14,344,692 30,576,859
1,903,234,103 1,830,068,358
508,317 504,610
1,918,087,112 1,861,149,827
1,918,087,112 1,861,149,827
1,966,787 1,009,583
226,220 198,300
9,050,485 7,933,622
661,422 938,347
11,904,914 10,079,852
11,904,914 10,079,852
1,847,523,281 1,680,206,740
58,658,917 170,863,235
41,490,928 36,935,745
1,906,182,198 1,851,069,975
1,906,182,198 1,851,069,975
1,918,087,112 1,861,149,827
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2019 10 22 2020 10 20
188 78
39,643,156 128,545,530
70,984 36,196
5,725,652 4,699,924
45,298,012 133,209,336
241,393 198,300
9,657,907 7,933,622
1,199,203 951,323
11,098,503 9,083,245
34,199,509 124,126,091
34,199,509 124,126,091
34,199,509 124,126,091
4,850,610 8,542,560
214,260,100 58,658,917
48,426,539 3,193,290
48,426,539 3,193,290
49,842,310 6,572,503
49,842,310 6,572,503
242,193,228 170,863,235
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11,765,147 14,736,409
957,612,108 947,644,080
18,089,565
254,932 262,828
969,632,187 980,732,882
969,632,187 980,732,882
2,262 30,837
17,184,444
113,711 102,775
4,549,772 4,113,421
538,941 492,780
5,204,686 21,924,257
5,204,686 21,924,257
985,678,681 925,428,820
21,251,180 33,379,805
47,125,672 41,355,433
964,427,501 958,808,625
964,427,501 958,808,625
969,632,187 980,732,882
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33,413,424 78,466,478
31,645,598 19,861,791
2,762,958 2,410,032
4,531,335 61,014,764
116,371 102,775
4,656,969 4,113,421
579,267 500,441
5,352,607 4,716,637
821,272 56,298,127
821,272 56,298,127
821,272 56,298,127
1,386,338 6,011,738
72,101,388 21,251,180
13,316,546 4,344,596
2,523,811
13,316,546 1,820,785
8,540,694
8,540,694
77,442,306 33,379,805
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33 34
2019 31 2020 31
1,427,907 1,814,655
100,317 77,706
13,866 23,391
5,388,448 5,452,894
741,116 633,653
150,419 558,652
50,510 42,699
120,394
7,992,981 8,603,652
7,487 7,487
7,487 7,487
23,346,748 2,420,123
25,145 14,570
1,089,396 227,879
430 230
24,461,720 2,662,803
24,469,207 2,670,290
32,462,188 11,273,943
30,687 37
2,369,952 2,403,887
1,653,290 1,209,713
592,634 518,188
344,568
1,469,810 750,040
931 355
6,117,307 5,226,791
298,547 316,834
4,712,577 1,906,773
370,080
5,011,125 2,593,688
11,128,432 7,820,479
1,000,000 1,000,000
100,000 250,000
20,233,755 2,203,463
20,333,755 2,453,463
21,333,755 3,453,463
21,333,755 3,453,463
32,462,188 11,273,943
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3,152,985 2,825,039
41,365,214 38,887,017
17,804,844 16,651,629
504,887 700,958
606,194 393,179
7,658,693 6,973,949
35,533 31,784
63,293 61,362
30,701 24,701
2,487 282
26,706,635 24,837,847
2,408,072 2,507,196
1,717,394 2,193,019
580,285 612,591
22,538 24,462
156,818 154,257
96,478 110,239
9,625 9,913
598,215 610,202

305,883
210,619 212,987
8,177 8,261
6,249,198 4,925,533
325,845 330,336
12,689,151 11,698,999
1,969,426 2,350,170
139,478 104,125
8,570 7,305
6,818 3,555
154,868 114,986

41
90,627 11,668
90,668 11,668
2,033,626 2,453,488
797,838
797,838
49,075 29,218
16
49,075 29,235
1,984,550 3,222,091
385,388 240,866
296,615 861,516
682,003 1,102,382
1,302,546 2,119,707




EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

33 ( 2018 4 1 2019 3 31 )
)
1,000,000 100,000 18,931,208 19,031,208 20,031,208
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1,000,000 100,000 20,233,755 20,333,755 21,333,755
20,031,208
1,302,546
C D
1,302,546
21,333,755
34 ( 2019 4 1 2020 3 31 )
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1,000,000 100,000 20,233,755 20,333,755 21,333,755
150,000 (150,000)
(20,000,000) (20,000,000) (20,000,000)
2,119,707 2,119,707 2,119,707
(D)
150,000 (18,030,293) (17,880,293) (17,880,293)
1,000,000 250,000 2,203,463 2,453,463 3,453,463
21,333,755
(20,000,000)
2,119,707
(D)
(17,880,293)
3,453,463
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) 1,427,907 1,427,907
() 5,388,448 5,388,448
[©) 741,116 741,116
O] 150,419 150,419
5) 23,346,748 23,346,748
31,054,638 31,054,638
) 2,369,952 2,369,952
() 1,653,290 1,653,290
?) 592,634 592,634
4,615,876 4,615,876
34 (2020 3 31 )
) 1,814,655 1,814,655
[®) 5,452,894 5,452,894
®3) 633,653 633,653
[0 558,652 558,652
(5) 2,420,123 2,420,123
10,879,977 10,879,977
) 2,403,887 2,403,887
[®) 1,209,713 1,209,713
®3) 518,188 518,188
4 344,568 344,568
4,476,356 4,476,356

43/67

EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood



EDINETOOOO

00000000000 O(E12481)

OOoooooooooooooooooood

( ) 1.
33 (2019 3 31 )
@ @ (©)) ®
®
@ @ (©)
34 (2020 3 31 )
@ @ (©) (O]
®
@ @ (©) (O]
() 2.
33 (2019 3 31 )
1 1 5 10 10
1,427,907
5,388,448
741,116
150,419
7,707,892
(23,346,748 )
34 (2020 3 31 )
1 1 5 10 10
1,814,655
5,452,894
633,653
558,652
8,459,855
(2,420,123 )
33 (2019 3 31 )
1.
2. ( 2018 4 1 2019 3 31 )
34 (2020 3 31 )
1.
2. ( 2019 4 1 2020 3 31 )
( )

44/67



EDINETOOOO
00000000000 O(E12481)
OOoooooooooooooooooood

(
1.

)
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177,913
7,651
35,733
341,816
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225
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4,712,577

4,712,577

4,712,577

®
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7,651
35,733
1,874

147,957

Q)

0.4

86,210

34 ( 2019 4 1 2020 3 31 )

€Y

4,704,708
168,372
7,558
31,353
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16,455

1,900,779
@

1,900,779
5,994
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