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@ (2020 11 30 )
() ()
878,928,218 98.88
878,928,218 98.88
99,774 0.01
99,774 0.01
9,833,277 1.11
888,861,269 100.00
QY
« 2
0) (2020 11 30 )
) ) (D)
UK HIGH DIVIDEND EQUITY 19.77 19.93
1 44,080,857.52 98.88
FUND TWIN ALPHA CLASS 871,698,957| 878,928,218
1.0170 1.0170
2 98,107 0.01
99,774 99,774
)

98.88%

0.01%

98.89%
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1
16,628,443,498 16,814,156,102 0.9849 0.9959
(2014 11 17
2
16,413,373,377 16,592,094,783 1.0102 1.0212
(2015 5 18
3
11,425,140,326 11,566,341,461 0.8901 0.9011
(2015 11 17
4
7,380,461,767 7,498,247,783 0.6893 0.7003
(2016 5 17
5
4,770,481,461 4,861,439,765 0.5769 0.5879
(2016 11 17
6
4,205,102,156 4,283,586,052 0.5894 0.6004
(2017 5 17
7
4,035,930,994 4,121,499,267 0.5188 0.5298
(2017 11 17
8
3,550,289,274 3,635,934,942 0.4560 0.4670
(2018 5 17
9
2,832,110,516 2,888,267,004 0.3782 0.3857
(2018 11 19
10
2,220,900,825 2,253,529,920 0.3403 0.3453
(2019 5 17
11
1,628,777,123 1,655,643,772 0.3031 0.3081
(2019 11 18
2019 11 1,608,681,272 0.3085
12 1,613,583,667 0.3127
2020 1 1,541,679,999 0.3010
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2 1,325,869,917 0.2752

3 1,001,600,297 0.2143

4 1,035,442,595 0.2216

12
2020 5 18 ) 987,553,013 1,010,883,057 0.2116 0.2166

5 1,029,058,527 0.2195

6 988,481,305 0.2181

7 946,263,143 0.2153

8 933,865,395 0.2164

9 875,246,729 0.2069

10 793,465,655 0.1940

13
(2020 11 17 ) 882,394,832 892,551,585 0.2172 0.2197
11 888,861,269 0.2189
()
1 0.0440
2 0.0660
3 0.0660
4 0.0660
5 0.0660
6 0.0660
7 0.0660
8 0.0660
9 0.0520
10 0.0375
11 0.0300
12 0.0300
13 0.0150
()

1 2.9
2 9.3
3 5.4
4 15.1
5 6.7
6 13.6
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7 0.8
8 0.6
9 5.7
10 0.1
11 2.1
12 20.3
13 9.7
@
1 4,191,399,390 284,302,862
2 1,829,816,642 2,465,380,133
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9 918,493,489 1,216,931,606
10 425,815,564 1,387,528,349
11 103,866,415 1,256,355,476
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2020 5 18 2020 11 17
39,609,934 24,039,625
973,462,274 871,698,957
99,804 99,774
1,013,172,012 895,838,356
1,013,172,012 895,838,356
23,330,044 10,156,753
1,066,218 2,351,938
23,822 18,280
1,143,905 877,737
55,010 38,816
25,618,999 13,443,524
25,618,999 13,443,524
4,666,008,948 4,062,701,328
3,678,455,935 3,180,306,496
93,959,625 122,201,450
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1,013,172,012 895,838,356

46/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)

2019 11 19 2020 5 19

2020 5 18 2020 11 17
138,753,863 116,141,051
27 79
424,529,849 19,302,398
285,775,959 96,838,732
4,097 3,337
183,539 129,638
8,812,230 6,224,993
55,016 38,934
9,054,882 6,396,902
294,830,841 90,441,830
294,830,841 90,441,830
294,830,841 90,441,830
4,449,050 54,535
3,744,552,822 3,678,455,935
601,448,614 552,497,248
601,448,614 552,497,248
97,654,111 80,229,962
97,654,111 80,229,962
147,315,825 64,614,212
3,678,455,935 3,180,306,496
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1 0.2116 0.2172
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@

@

UK HIGH DIVIDEND EQUITY FUND TWIN
44,080,857.520 871,698,957

ALPHA CLASS

871,698,957

98,107

99,774

99,774

871,798,731
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(GBP 12,676,197)

(GBP 0.2159)
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UK

GBP 704,410
14,794,596

111,801

22,785

15,633,592

135,060
55,934
188,221
32,354

411,569

15,222,023

JPY 339,055,459
4,445,674
JPY 76.266

JPY 1,688,227,839
58,710,223
JPY 28.755
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2019 9 30

GBP 612,766

(7,339)

605,427

67,229

35,814

9,606

12,260

14,658

7,517

4,549

151,633

(3,698,301)

(3,244,507)

(1,818)

(3,246,325)

GBP

ASTRAZENECA ORD GBP 13,400 972,974.00
BAE SYSTEMS UK LINE 40,900 233,130.00
BHP GROUP PLC ORD GBP 20,100 348,212.40
BP PLC UK LINE 243,200 | 1,254,425.60
BRITISH AMERICAN TOBACCO UK LINE 21,000 631,575.00
BURBERRY GROUP GBP 4,500 97,830.00
CENTAMIN PLC GBP 42,000 52,794.00
CLARKSON PLC GBP 8,087 198,131.50
COMPASS GROUP PLC GBP 15,900 332,787.00
CRH ORD GBP UK LINE 900 25,092.00
DART GROUP PLC GBP 12,500 114,375.00
DIAGEO PLC UK LINE 19,700 656,601.00
GENEL ENERGY PLC GBP 82,219 151,776.27
GLAXOSMITHKLINE PLC UK LINE GBP 48,200 840,897.20
GVC HOLDINGS PLC GBP 15,072 112,045.25
HSBC HLDGS PLC UK LINE 207,600 | 1,296,669.60
IMPERIAL BRANDS PLC UK LINE 12,100 221,212.20
INFORMA PLC GBP 15,000 127,800.00
LEGAL AND GENERAL GRP UK LINE 215,800 536,047.20
LLOYDS BANKING GROUP GBP0.10 UK LINE 550,000 297,660.00
MAN GROUP PLC JERSEY GBP 230,200 402,274.50
MELROSE INDUSTRIES PLC SHS GBP 90,000 181,440.00
MONDI PLC UK LINE 2,500 38,950.00
NATIONAL GRID PLC GBP 56,400 497,391.60
PERSIMMON PLC UK LINE 10,600 230,020.00
PRUDENTIAL PLC UK LINE 31,300 461,675.00
QINETIQ GROUP ORD UK LINE 23,000 66,424.00
RECKITT BENCKISER GROUP PLC GBP 5,400 342,576.00
RELX PLC UK LINE GBP 24,300 469,597 .50
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RIO TINTO PLC UK LINE 18,900 795,501.00
ROYAL DUTCH SHELL A SHS UK LINE 31,200 743,808.00
ROYAL DUTCH SHELL B UK LINE 24,900 596,604.00
SOPHOS GROUP PLC GBP 20,000 80,100.00
SSP GROUP PLC UKS 21,200 131,440.00
TALK TALK TELECOM UK LINE 59,400 62,370.00
TESCO ORD GBP UK LINE 96,900 233,529.00
TRAVIS PERKINS PLC UK LINE 4,400 56,804.00
UNILEVER PLC UK LINE 8,100 396,090.00
VODAFONE GROUP POST CON GBP 325,000 526,500.00
WPP 2012 PLC GBP 3,600 36,648.00
GBP GBP
DAIWA UK HD EQ/CS SWP GBP 12,446,795.00 -135,060.17
2020 5 18 2020 11 17

64,301,766,209 73,030,172,703

999,975,480 999,967,398

65,301,741,689 74,030,140,101

65,301,741,689 74,030,140,101

2,002,917,000

87,628

87,628 2,002,917,000

87,628 2,002,917,000

1 64,194,100,433 70,821,038,143

1,107,553,628 1,206,184,958

65,301,654,061 72,027,223,101
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72,027,223,101

65,301,741,689

74,030,140,101

2020 5 19
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2020 5 18 2020 11 17
2019 11 19 2020 5 19
83,136,472,457 64,194,100,433
66,360,221,151 39,828,476,768
85,302,593,175 33,201,539,058
225 11 531,632,690 531,632,690
2019-03
FOFs 2,948,982,602 4,128,778,599
loT 977,694 977,694
Al
loT 977,694 977,694
Al
9,608 9,608
9,608 9,608
49,107 49,107
49,107 49,107
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983 983
4,198,855,383 4,417,083,838
132,757 132,757
643,132 643,132
4,401,613 4,401,613
12,784 12,784
9,853,995 1,988,495
4,212,646,194
28,430,837,545 38,381,844,333
18,598,998,505 16,435,715,340
4,076,066,993 5,944,161,915
3,666 3,666
155,317 155,317
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5,385
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1,350 1,350
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982,029 982,029
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2020 5 19
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2020 11 30
891,216,388
2,355,119
888,861,269
4,061,298,081
0.2189

2020 11 30

72,814,573,844
183,000
72,814,390,844
71,595,853,539
1.0170
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2020 11
46 77,980
723 18,565,711
769 18,643,691
41 141,526
14 1,525,302
55 1,666,829
824 20,310,520
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19 52
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193 61 2019
2020 31
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@
2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
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1 206 1 217
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2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424
56,709 54,512
2019 31 31

75 69

8,548 7,573

15 14

40 39

4,610 3,988

2 3,882 3,530

3,735 3,830

726 656

255 590

725 688

2 5

14,070 13,414

2,389 2,574

103 88

2 5

2,496 2,667

16,567 16,082
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374 374
13,052 11,749
13,426 12,123
40,096 38,793
46 363
46 363
40,142 38,430
56,709 54,512
¢))
2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936

48,459 43,906
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4,145 4,335

510 395
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64 62

178 154

472 451
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374 368

34 37

907 925

1,819 1,770

11,693 11,702

16,572 14,525

S 2019
2020 31

38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
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172
38 134
2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2018 2019 31
2,608 2,608
2,608 2,608

78/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 25 2018 2018
12,669 4,857 31 26
2019 21
11,868
4,550
2019 31
2019 24
2019 2020 31
2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 24
2020 23
10,564
4,050
2020 31

2020 24

79/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31
1) D
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)

80/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooodad

(3,882) (3,882)
*2 (2,805) (2,805)
(11,298) (11,298)
*1 ()
*2
2020 31
D 1)
2,741 2,741
10,847 10,847
21,900 21,900
8,754 8,754
44,243 44,243
(3,988) (3,988)
(3,530) (3,530)
*2 (2,889) (2,889)
(10,408) (10,408)
*1 )
*2
2019 31 2020 31
666 666
1,836 3,972

81/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1,070 1,069 |
2019 31
10
10
28,489 - ; _
11,468 - ; _
554 4,284 2,227 1,227
40,512 4,284 2,227 1,227
2020 31
10
10
2,741 - ; -
10,847 - ; _
21,900 - - -
267 3,463 1,184 -
35,756 3,463 1,184 -
2019 31
1,836
2020 31
1,944 2,027
2019 31

82/110




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

87 55 32

4,991 4,712 278

5,079 4,767 311

3,301 3,560 258
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3,064 2,827 237
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2018 2019 31
389 86 -
3,517 128 40
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Daiwa Asset

Management . C )

(Singapore) Singapore 133 100.0 1,719

Ltd.

Daiwa

Portfolio

Advisory India 1,207 ( 92 0 3,293

(India) .

Private Ltd.
) MAS

MAS
)

2019 2020 31
( )

Daiwa Asset

Management - ( )

(Singapore) Singapore 133 100.0 1,603

Ltd.

MAS
MAS
2018 2019 31
( )
1 1
100,000 19,975 3,400
2
3,000 1,052 173
3

87/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

100 4 1,063 1,055
2019 2020 31
( )
1 1
100,000 16,953 2,984
2
3,000 1,031 224
3
100 4 1,061 1,054
2018 2019
2019 31 2020 31
15,389.06 14,732.52
4,550.81 4,050.66

88/110



(

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018
2019 31

2019
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1,720
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12,123

38,793

10,564

10,564
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327
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