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1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
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@ (2021 4 30 )
() ()
115,829,119,781 99.16
115,829,119,781 99.16
998,600 0.00
998,600 0.00
982,925,912 0.84
116,813,044,293 100.00
QY
« 2
©)) (2021 4 30 )
) ) ()
MAN AHL ACTIVE
13,212.41 13,175.18
1 |BALANCED | H JPY 8,791,463.93 99.16
116,156,425,983| 115,829,119,781
SHARES
0.9986 0.9986
2 1,000,000 0.00
998,600 998,600
)

99.16%

0.00%

99.16%

)
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() () ¢ )X )
1
111,167,835,057 111,167,835,057 0.9864 0.9864
(2020 4 13 )
2020 4 113,911,378,952 0.9913
5 124,262,246,292 0.9987
134,715,192,213 1.0078
7 143,056,901,276 1.0268
8 149,660,937,819 1.0249
9 151,599,958,216 1.0224
2
152,529,572,245 152,529,572,245 1.0236 1.0236
(2020 10 12 )
10 149,962,571,039 1.0052
11 155,834,063,763 1.0510
12 151,652,680,218 1.0540
2021 1 145,887,750,054 1.0636
2 134,016,320,632 1.0500
3 125,889,705,143 1.0509
3
123,392,583,616 123,392,583,616 1.0603 1.0603
(2021 4 12 )
4 116,813,044,293 1.0569

1 0.0000
2 0.0000
3 0.0000
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1 1.4
2 3.8
3 3.6
)
1 102,733,002,699 2,529,950,267
2 42,442,179,985 6,117,107,833
3 12,034,193,793 44,677,580,049
) 12,491,974,021
) (2021 4 30 )
() ()
998,561 100.00
998,561 100.00
(D
C 2

0 (2021 4 30 )
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AHL
€))
2 3
2020 10 12 2021 4 12

1,660,074,312 4,356,773,333
151,605,575,933 123,098,335,357
999,300 998,600
153,266,649,545 127,456,107,290
153,266,649,545 127,456,107,290
96,500,818 3,367,622,814
18,563,754 19,874,601
620,577,189 674,924,935
1,435,539 1,101,324
737,077,300 4,063,523,674
737,077,300 4,063,523,674
149,020,098,605 116,376,712,349
3,509,473,640 7,015,871,267
691,587,155 4,522,943,955
152,529,572,245 123,392,583,616
152,529,572,245 123,392,583,616
153,266,649,545 127,456,107,290
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&)
2 3
2020 4 14 2020 10 13
2020 10 12 2021 4 12
5,355,263,062 6,052,758,724

1,703,756

5,355,263,062 6,054,462,480
936,931 637,305
18,563,754 19,874,601
620,577,189 674,924,935
1,463,766 1,101,325
641,541,640 696,538,166
4,713,721,422 5,357,924,314
4,713,721,422 5,357,924,314
4,713,721,422 5,357,924,314
173,506,921 1,329,450,832
1,527,191,396 3,509,473,640
496,450,535 580,911,506
56,683,287
439,767,248 580,911,506
1,102,987,361
1,102,987,361
3,509,473,640 7,015,871,267

40/85



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
3
2020 10 13
2021 4 12
@
&)
2 3
2020 10 12 2021 4 12
1. 112,695,026,453 149,020,098,605
42,442,179,985 12,034,193,793
6,117,107,833 44,677,580,049
2. 149,020,098,605 116,376,712,349
2 3
2020 4 14 2020 10 13
2020 10 12 2021 4 12
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0 866,175
691,587,155 4,026,954,756
2,821,025,789 2,492,927,312
0
3,512,612,944 495,123,024
1 235.71 7,015,871,267 1
602.86
3
2020 10 13
2021 4 12
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2021 4 12
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2 3
2020 10 12 2021 4 12

5,355,263,462 4,845,003,426

400 700

5,355,263,062 4,845,002,726

2 3
2020 10 12 2021 4 12

3
2020 10 13
2021 4 12
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1
2 3
2020 10 12 2021 4 12

1 1.0236 1.0603

1 (10,236 ) (10,603 )
®

@

@

MAN AHL ACTIVE BALANCED I H JPY
SHARES

9,316,872.195| 123,098,335,357

123,098,335,357

1,000,000 998,600

998,600
123,099,333,957
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2019 12 31
(US$)

315,439,371
175,647,942

4,148,341

92,442,044
2,768,494
8,190
128,398

590,582,780
248,166
4,265,142

7,049,415
317,111
247,363

12,127,197

578,455,583
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2019F12831 8

(US$)

)7
W OGHMEE - BED 3242,825
H.EEE A SO0
13427,375

B
R
B g alelsly

= L35
HEHPIR 20,264
REIEHFEEICRE T HAFEE 12443268
2019 12 31
@

69 SPI 200 Futures March 2020 - 0.00
288 S& P/ITSX 60 Index Futures March 2020 - 0.00
434 CAC40 10 EURO Future January 2020 - 0.00

70 DAX Index Futures March 2020 - 0.00
800 EURO STOXX 50 March 2020 - 0.00
177 EURO-BTP Future March 2020 40,579 0.01

40,579 0.01

62 HANG SENG Index Futures January 2020 - 0.00

157 HSCEI Futures January 2020 - 0.00
- 0.00

46/85




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

128 FTSE/MIB Index Futures March 2020 - 0.00

94 JPN 10 Year (OSE) Bond Futures March 2020 - 0.00

158 TOPIX Index Futures March 2020 - 0.00

- 0.00

171 Amsterdam Index Futures January 2020 - 0.00

167 FTSE CHINA A50 January 2020 - 0.00

284 MSCI SING IX ETS January 2020 - 0.00

159 MSCI TAIWAN Index Futures January 2020 - 0.00

426 NIKKEI 225 (SGX) March 2020 - 0.00

63 SGX Nifty 50 January 2020 - 0.00

- 0.00

178 FTSE/JSE TOP 40 March 2020 - 0.00

106 KOREA 10 Year Bond Futures March 2020 - 0.00

149 KOREA 3 Year Bond Futures March 2020 - 0.00

346 KOSPI2 Index Futures March 2020 - 0.00

- 0.00

352 OMXS30 Index Futures January 2020 - 0.00

147 SWISS MKT IX Future March 2020 - 0.00

2,415 BIST 30 Future February 2020 - 0.00

1,482 FTSE 100 Index Futures March 2020 - 0.00

341 NASDAQ 100 E-MINI March 2020 - 0.00

724 S& P500 EMINI Future March 2020 1,765,755 0.30

205 United States 2 Year Note (CBT) March 2020 35,828 0.01
1,801,583 0.31

1,842,162 0.32

! (US$)

(%)

18,000,000 France Treasury Bill BTF 0% 2020/03/25 20,237,328 3.50
12,000,000 France Treasury Bill BTF 0% 2020/05/20 13,505,763 2.33
18,000,000 France Treasury Bill BTF 0% 2020/07/15 20,276,122 351
20,000,000 France Treasury Bill BTF 0% 2020/08/04 22,492,318 3.89
76,511,531 13.23

16,000,000 United States Treasury Bill 0% 2020/04/16 15,930,513 275
92,442,044 15.98

(b

(US$) (%)
€1,319 US$1,461 2020/1/31 7 23 0.00
£1,356 US$1,754 2020/1/31 7 45 0.00
JPY 21,364,295,710 US$196,048,060 2020/1/31 18 879,218 0.15
US$3,505,577 £2,615,000 2020/1/16 1 39,740 0.01
US$15,907,671 JPY1,725,002,776 2020/1/31 2 7,306 0.00
926,332 0.16
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95,210,538 16.46

a
182 CAN 10year Bond Futures March 2020 (111,521) (0.02)
512 EURO-BOBL Future March 2020 (263,902) (0.05)
454 EURO-BUND Future March 2020 (805,589) (0.13)
42 EURO-BUXL 30 Year Bond Futures March 2020 (144,829) (0.03)
248 EURO-OAT Future March 2020 (247,948) (0.04)
(1,462,268) (0.25)
1,162 Long GILT Future March 2020 (549,456) (0.09)
909 United States 10 Year Note (CBT) Bond Futures March 2020 (803,641) (0.14)
745 United States 5 Year Note (CBT) March 2020 (165,047) (0.03)
509 United States Long (CBT) Bond Futures March 2020 (1,306,836) (0.23)
274 United States ULTRA CBT Bond Futures March 2020 (256,000) (0.04)
(2,531,524) (0.44)
(4,654,769) (0.80)

b

(USsH (%)
JPY 43,904,923,426 US$405,253,436 2020/1/31 10 (555,937) (0.10)
US$164,071,365 €147,615,072 2020/1/16 5 (1,792,072) (0.31)
US$74 €67 2020/1/31 3 (2) 0.00
US$3,809,987 £2,892,007 2020/1/16 1 (22,986) 0.00
us$a7 £66 2020/1/31 3 2 0.00
US$4,807,481 JPY 524,120,667 2020/1/31 1 (23,648) (0.01)
(2,394,646) (0.42)
(7,049,415) (1.22)
95,210,538 16.46
(7,049,415) 1.22)
490,294,460 84.76
578,455,583 100.00

**

@
(b) OTC
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2020 10 12 2021 4 12
173,666 637,333
825,613 361,300
999,279 998,633
999,279 998,633
1 1,000,000 1,000,000
2 721 1,367
999,279 998,633
999,279 998,633
999,279 998,633
2020 10 13
2021 4 12
2020 10 12 2021 4 12
2020 4 14 2020 10 13
1,000,000 1,000,000
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AHL 1,000,000 1,000,000
1,000,000 1,000,000
2. 1,000,000 1,000,000
3. 2
721 1,367
2020 10 13
2021 4 12
1. 2 4
2.
3.
4.
2021 4 12
1.
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2020 10 12 2021 4 12
2020 10 12 2021 4 12
1
2020 10 12 2021 4 12
0.9993 0.9986
1 (9,993 ) (9,986 )

€y

)
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2021 4 30
118,313,797,239
1,500,752,946
116,813,044,293
110,519,626,952
1.0569

2021 4 30
998,561
0
998,561
1,000,000
0.9986
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2021 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2021 4
44 90,031
744 20,409,346
788 20,499,377
57 169,969
14 1,535,589
71 1,705,558
859 22,204,935
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38
59
19 52
193 2020
2021 31
@
2020 31 2021 31
2,741 4,860
22,167 333
205 237
10,847 13,150
63 49
- 18,700
62 207
36,088 37,539
217 1 224
7 6
209 218
2,362 1,937
2,028 1,882
333 54
15,844 16,121
9,153 10,159
3,972 3,705
183 183
1,069 1,068
1,431 973
33 30
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18,424 18,283
54,512 55,822
2020 31 2021 31

69 68

7,573 8,405

14 13

39 39

3,988 4,734

2 3,530 2 3,617

3,830 3,777

656 804

590 631

688 950

5 88

13,414 14,725

2,574 2,452

88 74

5 3

2,667 2,530

16,082 17,256

15,174 15,174

11,495 11,495

11,495 11,495

374 374

11,749 10,574

12,123 10,948

38,793 37,618
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363 947
363 947
38,430 38,566
54,512 55,822
@
2019 2020
2020 31 2021 31
69,550 65,487
583 419
70,134 65,906
31,120 27,965
745 624
8,858 8,245
1,188 1,134
7,670 7,110
1,410 1,501
1,770 1,870
240 240
524 478
56 51
13 14
936 1,084
43,906 40,207
5,793 5,991
374 351
4,335 4,293
395 395
688 950
838 893
62 32
154 37
451 472
1,299 1,302
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368 449
37 28
925 661
1,770 1,763
11,702 11,631
14,525 14,067

2019

®

214 578

24 42

991 68
1,230 689
1 69

71 47

54 24

127 141
15,629 14,616
537 547

- 267

48 45

585 860
15,043 13,756
4,555 4,476
78 109
4,477 4,366
10,566 9,389

2019 2020 31
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15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430
2020 2021 31
15,174 11,495 374 11,749 12,123 38,793
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- - - 10,564 10,564 10,564

- - - 9,389 9,389 9,389

- - - 1,175 1,175 1,175

15,174 11,495 374 10,574 10,948 37,618
363 363 38,430
- - 10,564
- - 9,389
1,311 1,311 1,311
1,311 1,311 136
947 947 38,566

(

(

(

)

)

)

62/85




(

(

(

(

)

)

)

)

16

19

44

10

2019

2019

10 18
20
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29 2018 30
30 2018
30

@

@)
2022

®

912
78 991

31 2020 3 31

11
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2020 31 2021 31
34 35
276 259
2020 31 2021 31
3,397 3,473
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2021 31
Daiwa Asset Management(Singapore)Ltd. 1,727
2019 2020 31
2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 24
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2020 23
10,564
4,050
2020 31
2020 24
2020 2021 31
2,608 2,608
2,608 2,608
2020 23 2020 2020
10,564 4,050 31 24
2021 22
9,388
3,599
2021 31

2021 23
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31
26

2020 31
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60 60
60 60
26 267 8,426
2021 31
85 85
85 85
26 333 9,406
26
666 666
1,944 1,677
2,027 2,027
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2020 31
1,944 2,027

2021 31
1,677 2,027

2020 31
60 55 5
3,004 2,772 232
3,064 2,827 237
27,589 28,354 764
27,589 28,354 764
30,654 31,181 526

666

2021 31
85 55 30
7,179 5,697 1,481
7,265 5,752 1,512
2,561 2,721 160
2,561 2,721 160
9,826 8,474 1,352

666
2019 2020 31
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(

1,492 214 1
1,492 214 1
2020 2021 31
5,353 578 69
5,353 578 69
48
267 45
)
2020
31 2021 31
2,389 2,574
159 155
183 378
207 101
2,574 2,452
)
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2019 2020
2020 31 2021 31
2,574 2,452
2,574 2,452
2,574 2,452
2,574 2,452
2019 2020
2020 31 2021 31
159 155
27 108
187 263
181 186
2020 31 2021 31
788 750
177 243
129 170
198 155
47 128
94 94
399 298
1,835 1,841
173 254

1,661 1,586
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159
159
71
453
230 612
1,431 973
2020 31
100
2021 31
100
90
90
90
10
]
2019 2020 31

2020 2021 31
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[
: ]
2019 2020 31
2020 2021 31
)
( ) ) N
19,300 18,700
247,397
100.0
0
)
2019 2020 31
(
Daiwa Asset
W t Singapore 133 1603
(Singapore)Ltd. 100.0
) MAS
MAS
2020 2021 31
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(
)
Daiwa Asset
Management Singapore 133 100.0 1,727
(Singapore)Ltd. )
MAS
MAS
2019 2020 31
(
) 1 1
100,000 16,953 2,984
2
3,000 3 1,031 224
100 4 1,061 1,054
)
)
)
)
2020 2021 31
(
) ( ) ( )
( )
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14,917 3,321
100,000
527 1,054
3,000 883 179
100 527

2020 10 1
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2019 2020
2020 31 2021 31
14,732.52 14,784.79
4,050.66 3,599.54
2019 2020
2020 31 2021 31
10,556 9,389
2,608,525 2,608,525
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50,000

2020 3

2020 3

100,000

1,500

4,374

12,200

3,794

21,365

12,000

38,971

16,062

512,204

31,844

14,743

48,868

6,730

39,984

342,037

215,628
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2021 5 14

193
AHL 2020 10 13
2021 4 12

AHL 2021 4 12
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