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Shinsei World Wrap Fund Stable 2,284,438,132 1 2,307,282,513 1.0161)  2,321,217,58598.55
Type-JPY Hedge Class Units

982,415 1.0159 998,035 1.0153 997,445 0.04

98.55

0.04

98.59

1

1 (2017 8 14 ) 4,945 4,945 1.0123 1.0123
2 (2018 8 13 ) 4,116 4,116 0.9951] 0.9951
3 (2019 8 13 ) 3,424 3,424 1.0134 1.0134
4 (2020 8 13 ) 2,802 2,802 0.9912 0.9912
2020 2 3,042 — 1.0104 —
3 2,833 — 0.9711 —
4 2,808 — 0.9655 —
5 2,816 — 0.9682 —
6 2,827, — 0.9763 —
7 2,846 — 0.9919 —
8 2,786 — 0.9887, —
9 2,786 — 0.9924 —
10 2,711 — 0.9910 —
11 2,695 —] 1.0059 —
12 2,579 —] 1.008] —
2021 1 2,447 — 1.0059 —
2 2,355 — 0.9838 —
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4 2019 8 14 2020 8 13 0.0000]

2020 8 14 2021 2 13 —
1 2016 12 16 2017 8 14 1.23
2 2017 8 15 2018 8 13 1.70
3 2018 8 14 2019 8 13 1.84
4 2019 8 14 2020 8 13 2.19

2020 8 14 2021 2 13 1.42

)
100

1 2016 12 16 2017 8 14 5,081,594,255 196,627,315
2 2017 8 15 2018 8 13 462,575,350 1,211,176,583
3 2018 8 14 2019 8 13 21,520,986 778,699,023
4 2019 8 14 2020 8 13 21,298,009 572,779,718

2020 8 14 2021 2 13 26,669,854 442,955,130

()1
2021 2 26
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() 52
38 38 57
12 133
() 193 5 2 8
14 3 13

13 13
37,297,055 41,147,923
2,776,924,002 2,407,268,582
998,035 997,445
40,000,000 -
2,855,219,092 2,449,413,950
2,855,219,002 2,449,413,950
41,441,898 14,581,625
469,284 444 ,552
9,385,536 8,890,906
102 224
1,228,675 1,234,409
52,525,495 25,151,716
52,525,495 25,151,716
2,827,705,961 2,411,420,685
25,012,364 12,841,549
2,802,693,597 2,424,262 ,234
2,802,693,597 2,424,262,234
2,855,219,092 2,449,413,950

4
8 14 8 14
2 13 2 13

50,303,957 49,343,990
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4 5
1 8 14 2 8 14
2 2 13 3 2 13
50,303,957 49,343,990
16,490 11,582
541,959 444,552
10,839,078 8,890,906
1,479,584 1,234,409
12,877,111 10,581,449
37,426,846 38,762,541
37,426,846 38,762,541
37,426,846 38,762,541
252,416 4,808,919
45,433,956 25,012,364
142,917 3,905,843
- 3,905,843
142,917 =
4,524,999 5,552
4,524,999 -
- 5,552
78,226,304 12,841,549
5
2 8 14
3 2 13
4 5
8 13 3 2 13

3,379,187,670 2,827,705,961
21,298,009 26,669,854
572,779,718 442,955,130
2,827,705,961 2,411,420,685
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2 8 14
3 2 13

2021 2

ISHARES CORE MSCI WORLD UCITS ETF CL USD ACC ETF
BUONI POLIENNALI DEL TES /EUR/ REGD REG S

BUONI POLIENNALI DEL TES /EUR/ REGD REG S
AUSTRALIAN GOVERNMENT /AUD/ REGD SER 154

FRANCE (GOVT OF) /EUR/ REGD REG S

BUONI POLIENNALI DEL TES /EUR/ REGD

LYXOR US$ 10Y INFLATION EXPECTATIONS UCITS ETF C-USD

ETF

BUNDESREPUB. DEUTSCHLAND /EUR/ REGD REG S
FRANCE (GOVT OF) /EUR/ REGD REG S

UNITED STATES TREASURY BOND

FUTURE CONTRACT ON US 10YR ULTRA FUT JUN21

BUNDESREPUB. DEUTSCHLAND /EUR/ REGD REG S
UNITED STATES TREASURY NOTE
UK TSY 4 1/2% 2042 /GBP/ REGD REG S
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12.57%
7.93%
6.88%

6.83%

6.57%

6.40%

6.12%

5.77%
5.15%
4.94%

4.77%

4.08%
4.00%
2.94%




UK TSY 4 3/4% 2030 /GBP/ REGD REG S

FRANCE (GOVT OF) /EUR/ REGD

ISHARES USD HIGH YIELD CORP BOND UCITS ETF

ISHARES DIVERSIFIED COMMODITY SWAP UCITS ETF CL USD ETF
ISHARES PLC - ISHARES MSCI AC FAR EAST EX-JAPAN UCITS
ETF /GBP/ ETF

SPDR BLOOMBERG BARCLAYS EURO HIGH YIELD BOND UCITS ETF
/EUR/ ETF

UNITED STATES TREASURY NOTE

ISHARES DEVELOPED MARKETS PROPERTY YIELD UCITS ETF CL
USD DIST ETF

REPUBLIC OF AUSTRIA /EUR/ REGD
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2.81%

2.70%
2.55%
1.70%

1.43%

1.32%
0.95%

0.75%

0.74%

100%

2021 2 26

2,388,009,390

32,645,139

2,355,364,251

2,394,232,993

1 0.9838

42,750,343

24

42,750,319

42,108,042

1 1.0153
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52

38 59
2
19 52
38 38 57
193 1 19 2019 4 1
2020 3 31
20 2020 4 1 2020 9 30
193
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
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18 19
2019 3 31 2020 3 31
213,840 215,466
155,873 161,141
57,967 54,325
11,101 10,444
5,548 6,296
6,139 8,783
43,397 44,496
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
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1 788,891 759,224
8,328 7,236
600 600
325 335
186,280 167,930
38,678 44,682
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
1 23,574 23,540
418 23,155 3,926 19,613
44,124 36,256
18 ( 2018 4 1 2019 3 31 (

26/48



EDINETOOOO

OO00D0O000O00D0bDO000DO0O0noo(ELssa)
OOooooooooooooooooOoood

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
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 — | — 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
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