EDINETOOOO
0 o = G2
Ooooooooooooooooooad

2021 8 25

6 2020 11 26 2021 5 25

36 7

36 7

03-6722-4813

1/82



EDINETOOOO
00000000000 DOO000OO0(ELLT764)
Ooooooooooooooooooad

-
s o-f-

2/82



EDINETOOOO
00000000000 DOO000OO0(ELLT764)
Ooooooooooooooooooad

‘ ‘ |
N N

www. toushin.or_jp

3/82



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

FELTHEBRONEREERIH TSIV AHL- -5 vrURT-B%F
A3 (ANyI) (LUTMHEREEFEI EVWSTENBUET . ) ADiREE
BUT.HRSEOKMISEHEY. WHTW. 7L E8l. LT v
F2AWM Ay AT AT A VTVvIA AT TEOBILWVWEEIC
BEEZETVET.

SHEREEEOERE. 1987 FOR/ LR, —BLEIVE21—9 —EROD
FEHEFOREDAHL N—bF—=ZLLP(ELIFTAHLIEWS T EN HBUETD. ) B
TVET AHLFERBEROERBTIHOWR -HRICEVEFHULIERED
EREFILD EEHERETVLET .

SAHLHMBEOHBET LIV - F=SyvrUATEEIICBDE. FUNT « THS| ERHENIC
SALET.

OREESLUHEEICHITSE2OMBENRELEYATTFUIBRICEA, mBEWRICH ST
II7AR—Tr—EHlETEET,

SERUAIKRERBFTIILLLN . Bop IMEBRRICSLTEANSOEREBELEY.
BE.BRUAZIFI0%ELET.

NEREERKICSVTER. FRELTEENBREEROMEELTAERRIL
BEUEEEZEESEEEOARILFEYVHEVOABES | ZTVLW.HICHTS
AREILOEBEZHIAIDERERVET . 8. REEANGREEICOVTIE.
FRIELTABAVIETVET,

ERAETHOESEREICHBTAIEATEER .

HEBEPHRREASICE-TR. LEOLIGERM TN ENESHEUET

4/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

BEENRHBIEFERONS0DMHEH

F L RARNCHEERFORDEOBLTRERANRKELIT . EHE~ORRREVSEFTALT
TUVET . F—EQUATRSEECEILSIC. RENREED/NS VA58 HELETY.

B i
(IEF174) bt L
VAR UR B
12.5% 12.5%
ENEOEENY | ECHMOBEON. | SCEMOSEON.  (TCBSBROML | Scr IURORE
" EORMEERL. IHUSONAZE. LYUSORAEE . OUEONREER. OSSOELFUE:
#T. - EL#ET. P imLET, T . OWMEEELET. |

#—EOQUATESHRICESLSERETVETY, IMMM??H.J:EM?BIHWI}HBL‘MA!?@UE?-
BUTESERE. JPUEFERT I EOREOREFERARNES,

Bt kop oG]
¥@ FAFF100 HE RS REN HEEN Fh—=L=TTREEN S0 7L
HE SAPS00 B M-LEHEEE 2 BXDR L.} MR T LAY
BE BE225 T HEEN B 22 LAl
B% TOPIX ] h+FERN PSR IR
=mE FTSE100 F L]
By DAX TS AER
F=ZLSUF  ASK SPR00 + FUFER
58 oty L]
42 Nifty
&5

rrrrrrrr e e T R T TP T

| SEEMOBTOMLIE (SN PAEDT —FICB S UATHAEZSEEIT.URTE
5 IZRO—LLalsS, R8I SIA0RAESFREINET. H

TREIFFORANRNENTY. PG AN B E T EREXENTRBIEL A
HELEPHRBRECLTE. HEOLSERRAMTONEVESEEUET.

5/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

dvEa—9—7O075 L (ORyFESREEO) ICKSER

HROHASODHRERFERNREL T AEGI LR IVEL—F—HFERNICEREITVET.
AVE1—9—KRBEHOEN L —FHIEFEREINTVE T FLUAIKEN —EDHEBALES
F5IC. 24U AT EIREITVET .

dVE21—9—(ORyh) O=E

O s
(AR T — 5 BIMEL. JU— VICE T EHER)

@) m3|08T
(100%BFFL— K, A LA EEN)

E) uzoEeE
(24ERIEHE. A=Ak EER T 00 REEH. BE 7 L —FHEEsY)

TATEORYRCER TVSH I TREL. ABICLIERBITONTVLET.
EEANCERETSAHLTR. Y AFLME - Y AF LRRET LT BIIORTIA DS ETFIFERBLTEELE.
CRICELY. REOER S ERNE TS AN TELIRL. M- 72U ORBEEUZIEE ST - TVEY,

R—F73UF 2EOUATH—ELBDHLSIC, 24BHU A 7ERFITONET .

UAZDHBAA—T

BEfUZo 10%E8E

S lbrial- gl U270, U = OE R RN EEL @ L ES . BRSNS EMELET .

FPI-rOREVYER L —FREORBYETLHN 22— XACHSTIDHTRSEY ER .
HEBEPHRRAEICE->TR. EROISEERMTONBLESHNBUET.

6/82



EDINETOIO ]
DO0000000000000000(ELL764)
0O000000000000000000

AERREREORTIEHD2OD B8 T L —FHEEE]

e T T T Y e T T

! BT
: @zrEma
(“?P PSRN EFILEMNE

BRALMBOER TEEGEEMERTZALSIC. Ofy Y EHAE (10498 OF—9 EBVTHED
BWEEEZIUVITILTVET,

il COFPS—FEFILRFVIAI4—F-TURRIFA T VARRM OMI DU —F-SHICBLWTHRESNEEFILE
ll A—RELTLET. BT - ERLTRASFUF«ORBG EREESCRVRETRNT SRl NELE.
A OMIIE 2007 SEICAHLOEE -4 v A7 —FAS @R HE TET LT R T T - it 570 50 O & R i O -
: RREEF2TET.

FS5—hEFIVICEBEBTL —F 84

: REEEBHLrs . K—FJ2UA2EOIIBESE:
50%% CHI 7 acscReEnnmERUET.

-
T T

R

| BBTU-FREe
= ERERVIFTIEER
Ofw SR AR TEODSE24BME-SUSILTVET,

§ EREATR. AMORRTRE<. BECS@HTCE I mERREELEY. ;
IS AEROEAETSAHLE. 1987 F0RBLUE. —HLE IV —F—ERAOERRENSET, AHLFERESEO B
§ EREEOHR-HRECEVESHLEREOENER LT LETRALEY .

: ERRANRTBENENOTE/B s, :
A S DB (RA50%) zxmLzy.

TR}

P -FORECERTL—FHEORBYETLENN I —FLALHSTEHRTREVE A
HEBhEPHERBASCL2>TR. LROLSEFERAFTONELESTEUVET,

7/82



EDINETOOOO
O00000000000000000O(E11764)
OooOooooOoooooooooboood

J7VEOEARY JIVE1—9—EHOMREE AHL
AHLIF, 1987F DRIRLIE, 30FLLL, —RLTIVE1— 9 —EROBEREE>TLET.
SAHL /f—h—Z LIP(AHL) 22T

IVE—F—AAOREELLTI0FEL FOTRERERTD
HROXFESBH PV ITUYOTILZT? /R (BBRI 7R E
M an AHL HEICHS . ERRENE 4S53R (KSR ERS RN
DAV BRI v—

- BEgUY —FHBcRSMON — T« 2772 /07 -E/3 S
(0B EHASHAERE (MWL WEFWLHOIT)
s RO I Ty T U A FEFERL. ARG AT LENRS

+RE-AvIA T —FAPEMRL. HE TR AR ER
(RO EIEFERE)

BEOETIVHER) BANRHBOLA
BHPE (Ry—>5—=v7) BELLVBBICHRE A

$IEa—F—HREFEIC LB EOEXREE SAHLTIE, 750EH I SRELHROSRET>TLET.
W9 —EBIC. SROSEFHLET.

OFVIATA— BN /ERTPA T AWFRR (OM) [EDWT '
2007F|ICHE-AvI A 73— FRRERRL. HE THAMERIL. a
BTN OEREROHR-MRET>TLET.

TFI—T(F EE OEA R S DOEASH FE FCe D KRB O LI T TREERDE
THEENEEEHAEHTT.
AHLIFZZ v RILFF evBRE RT3 BHSH TY .

AL FFF LR PERSOOEAGERSERE IR0
*TA YL RERTESONRFEELN PN FRERUTHRET 0L

< Ti7 R M| 2 M | g
Mm'»ﬁ'- Man | GLG Man B GPM

Man

2018 7 17

8/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

B 1A B S i =1
<—— <— <—— I <—|| &
0% i B sk 0% 2 o Bl miE - B 1K E

]
FUE(SRATED -
[HHEL:EE“&‘E;%%J [ (E5ERH J

AHL

HASED
T F7YAM ple— el FHE/EERSEN. MYBSSEE.
TAHL-F—Tr v MR-

Fe Rl AR, 7L e
BEMISR(AvPH) ll TR AT T AT
(7 oS iR S T ) AoTFeIL2ATvT 8§

TEDF =T hUTH—TPE ﬂ HYEOEN. 2N,
(Erais IR *_ﬂﬁ SREMEE ¥

1
2
3
4

H~ W

2021 5 11

9/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

1980 12 19
12 26

1997 12 1

1999 2 25

1999 4 1
2002 1 24
2002 6 11
2002 7 1
2006 8 28
2007 3 30
2007 9 30

2021 5
7 1 1,082,500 100
2 1

1

2

3

1

10/82



B W N -

14

11/82

EDINETOOOO
0 o = G2
Ooooooooooooooooooad



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

1250 R el D=

S 7y kg | T2 IPYENVI ple-TY-AHL: S Sy IR T-BEFMBISR (AwIH)
4 - Man Funds VI plc - Man AHL TargetRisk - Class | H JPY Shares
) | FASYRE/ARREEA/GR
= @ 2017%12A138
& # [T IPEN plelOY TPV RTH [T -AHL-F—F o PR 212201451 2811 BIRERD.
AROEEAI | TR ERHEOREEESC S EENELTEBETVET.,
sugang| 22T THEIERENICERL. URSEORGHANEN, MR, 1~ JLEMM, LTy T Ir 20y T,
JEFA T4 VTl 220w T HETENRERELET.
ORAEESHEEORBETAIT - F=FyrUZTRB B IS, FUNF TR ERENICERELET.
THRSEOSEENTY. MAEY. 7R, TR F k- 209, DEF AT A4 YT T A
ATTEHOELVWREZSAICERELET,
AVAFTFuI-PILIUZLEHRBLTRY L3 ERSL. MSRRICEUTIIAR— Y r— Mg e T,
woEE AEERS T UTREERS T ECE). SSRAMBRRCSVWTHRARSCHAEEHELET . 45, B
MSF UF1Z10%ELET,
BFUNRTFTBBICSVT, LIl I EESALET,
CEATHEHOAMCE)., Y3—t RT3 ERBLTRELTVSOY I RI YV ERRL. NIV ENR
THESHEUEYT,
TRERE LT RBABC £-T2. FROLSHERENFHNELBSNBET,
ALFIT—0| BEUEHA,
£ E IF M| BUEHA.
OREES (NS0T UIT IS FEZH T A OERUTVEE A
TR RO 0% ERE SEANETULEE AL
FRIGEANE | G—ROSHORGT SMBTNGES, SRHBESOEN N, BRSLT10%UFELET.,
WEFAFUNF THEIC BT EIAD I = —F 4= OUAF T I A= p—[2. FR & L TSRS EOs %LU T
ELET.
& B 8| ss:128318
4 B B it BRELTHRIFELERA.
- TR - £50.75%
HREEEN | - PEERLITEN. SESLULSERREECITER . £8 HH0.3%
« (RN - R _HF0.04%
FOMOMM | TOM EERE.FETNA. T L7—ER. BEIRESHHOUET.,
BRERFHE | BUEdA.
gé*%g FTUVBELFOY EVORSOERE
B B 2 | TP TRIAVRPAILSYRIUSF ol
i EES | AHL /SS—RF—X P
ERERERGT
fgéﬁﬁﬁ BNYADY IR —E Y X (PSSR F o — T —
BEATSR
E® & AN P-URRE YT
EE2. 2021 E3RFEREDLOTE). SHTBICUIBSHFBURT,
7P v BES| TRDY2—TFHO I —07 R
b | m | SeEEE
B E B/ 201259858
HAAOEEHH | EELEESOEEESERLLTERETVRT.
TEEEAES  LrEOBMR.CHNSSGERERSEEEEREERELET.
OHEOERFTIEE A
EREAERE | oomeRE -~ 0RRRTLELA,
# W B 98108 (EREDESIHENEE)
a4 B B it aiodisuEth.
B Ik & 8| Buztdh,
E W W 2rrFEERTLESA.
E Kk & #| TRDFEeywhTRUA ST ST
2 k = i SHERETHSSH

12/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

EAREEAS IREEEAL
(FRIE 1 B, MAER102EE) (FAIS | @, MEER 10 2128)
 EAERAHORE  BRARKOEE
I gz, 4
ERERA S o o
+* i
v 'y h
REEES (15 AEE)
E£BEHE Arsrnonend - BERROM - HE
- ARERHEORE A BB mmyxsEE
— 4
BEME EH - LTS TR (5BEE)
Ly cenmnnnad - EH. GE. EREER - EBHBR
ER-BI| mo-Rrtoks - R
[?73F-?$—§v— P : J
 BROEE e BE e
&
SEISE - RRAE o ALTSAFURAERR
< » (EHA | B, SEER 102128
hL—F 1 258 (5 BHEE) e
RN ¥
RRORGTEE
- ARREOF 92 [ W B & 2 ]
2021 5

13/82



10

20

14/82

EDINETOOOO
0 o = G2
Ooooooooooooooooooad

10



o OB W NP

g B~ W N

[op}

15/82

20

EDINETOOOO
0 o = G2
Ooooooooooooooooooad



10

20

16/82

EDINETOOOO
0 o = G2
Ooooooooooooooooooad



37

17/82

EDINETOOOO
0 o = G2
Ooooooooooooooooooad



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

18/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

v

HREBEERASICLHEFERAHOES - RE.
FERASRICESANERGTEORE

'

7o F-Tx—=P%—, FL—F 1 25 BIZ&L 5 BERBEELETORIT

'

FEEERICLLHER) AVEHE,
ERAREOSH - Ffis EREEERS~DHE

{}

EW - VT SA T UARIZ & BB - BT

2021 5

19/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

KENBEEISALOMEEDHLE

<TFP/FOSMREERUIESERAREGNOHESE> <O7Fr/FLibONFRNBREISALOREFOHE>

(F) 1 ~z0215m) (%) 8 ) ~2021
e eoreseR~202155m) (8 B (2016865 ~2021558)
20,000 F ~180 a0
0,000 - e Lot -140 40
S‘M] ..................................... | .............. ﬂﬂ zu-.

] . . T al, g
T ) ' Lo =gl
=== ST AR (i)
-£0 -60
2016/6  2017/6  2018/6  2019/6  2020/6  2021/5 JrA BSR ANEN TREDS CHEN CAEH FRDA

(EIrrDENRERLRFREEERSERER. s Nosk
EEERALCLOLHELTHRLCERENFERINTEY,
FERRODE A PR D B G TV T R L T R
LirRGaEsNBURT,
#50TSIE 20 6FEANS2021SESANSFEMOS RIS SEE 1 FMREROTS-B2-00E. JFrFRUBOR RN RE
FFAIVIERLEDOTY,
=50 SE. TP FEHENERR D SAEERNCERTESLICERL-DOTEY, S TOERED AN P/ RS EmIEE A,
* EOREFRZI021 SEArSHE - TRELEBR TS, Zr/FDERE B L CEl s REUET.
#IPURIB0BETRICRES Nz, Dy FOREE. &M EARREHR 201 857 AFLURDT - EBECERLTRUETY,

CERRISADHEH
Bt oo WEEREIEER (TOPIX) (EEAH)
S o MSCIDP 1 TP R (LA, A~<—2)
FREHE - MSCITT =T —drwhe o w T 2 (A M, A —2)
BEEM - NOMURA-EPIEN
FEEM - FTSERRER To? L(RECBEE A~N=2)
HREWN - JPELH/GB-EMIO—/I-Fr =2 FrBIAN—2)

CE)EHOMRIE, RSy TRLILLSERERELT A<-A0ERERALTEYET.
=FHIEEMICMLT | EIemaiEn,

SiENICMLT
Dt ENTREISALORERDOEEICALERIC LT

WIEEE SR (TOPI) (R25A3)
WEERITOP) S, WES—8 LR FOREREREERRONEEMCRLTREL D EOET L EOINS EHT
RENLEERNTT. TOPKMICH T 2—0INHERTOh—ONf S S RSN IFICRBLET.

MECIOF Yo o YT 23 (A H, [i=—2)
MESCIOTE oA o T 2 ARMSCIMELERERNT. BB iR RO R TR O * ERASENTY . BERCHM TS
EiE. a8 BT O O—OERIFMSCHOmELET .

MSCIZTF— o F—irub-A 2T 2 [EE2AH, A~—3)
MECIT R3S F—drubeoAf re 2 2 MO ELEFRE RS T RO S s S EEN T Y. BERCHM T 5B EH. 5
R F OO — I OMEIEMSCHCRMLET .

NOMURA-BPI SN
NOMURA-BPIERZ. HHESE S LBl TSR T. BFTRITENTUVSLFHEROMELA R TRRESENTT.
FTOANHEELTHESESSHICRELET. 58, BHBEREISHE. GRS YT oI AERLTITONSTADF v LT RIA /L
EISHOERIR- -2 1ML —ORETEALER A

FTSEHREN T2 2 BR<BFE. H~—2)
FTSEHREMN- = Fu? 2 (B<B%E. B~—2) 3. FTSE Fixed Income LLCICEVUEE TN TS WS T 7 AT FTSE Fixed
Income LLCIE. 7 FOAM Y —CREC. FIPVFOEE. BERE SV EERER T2 TEBUER A L0 Ty A0 7T—F 11,
IR OB EENSLTHE.FTSE Fixed Income LLCIE, M7= 0OERS S LURSH SRIFE T, 7 — S ORE, Bl HGREC
2EFSEEEAVER A, S04 2 Fu I AT SEEISODRE T Oib—OMFEFTSE Fixed Income LLCICEELET.

JPEILHVGBLEMF O—ITlF4 =27 B (E~N—ZR)
JPEILHUGBLEMTO=/T T T=2 77 PR PEILAHEFHELEBLTLS AN TO I T -5 T -I—4yv T
AT TSN TT. BENOEEEIPEIL A HICRELET,

20/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

3.30 3.0
0.902 0.82
[ x ]
0.30
0.49
0.03
1.09
0.75
0.30
0.04

1.992 1.91

21/82



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

20.315 15
0.315 5

20.315 15
0.315 5

15.315 15 0.315

22182



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

2021 5

23/82



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

2021 5 31
5,606 95.80
0 0.00
246 4.20
5,852 100.00
2021 5 31
AHL 12,689.04 12,839.04
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2
2010 5 27 1,957 2,016 1.0019 1.0319
3
2010 11 25 2,647 2,911 1.0019 1.1019
4
2020 5 25 7,187 7,187 0.9676 0.9676
2020 5 7,240 0.9705
2020 6 7,579 0.9796
2020 7 7,941 1.0119
2020 8 7,884 1.0172
2020 9 7,762 1.0090
2020 10 7,420 0.9955
5
2020 11 25 7,369 7,552 1.0023 1.0273
2020 11 7,454 1.0091
2020 12 7,057 1.0154
2021 1 6,850 1.0248
2021 2 6,494 1.0190
2021 3 6,248 1.0186
2021 4 6,106 1.0300
6
o2l 5 25 5,792 5,936 1.0040 1.0290
2021 5 5,852 1.0150
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1 2018 11 26 0.0000
2 2019 5 27 0.0300
3 2019 11 25 0.1000
4 2020 5 25 0.0000
5 2020 11 25 0.0250
6 2021 5 25 0.0250
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3 2019 5 28 2019 11 25 9.98
4 2019 11 26 2020 5 25 3.42
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6 2020 11 26 2021 5 25 2.66
1 1
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1 2018 7 17 2018 11 26 2,361,872,368 15,269,776
2 2018 11 27 2019 5 27 291,364,832 684,675,611
3 2019 5 28 2019 11 25 1,733,563,220 1,044,591,625
4 2019 11 26 2020 5 25 5,484,209,079 698,454,316
5 2020 5 26 2020 11 25 978,476,005 1,055,172,528
6 2020 11 26 2021 5 25 464,817,730 2,047,101,072
2021 5 31
199 100.00
199 100.00
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1,278,145 1,087,005
33,657,669 28,624,251
1,018 809
681,619 579,673
262,289,525 240,672,490
262,289,525 240,672,490
7,351,321,648 5,769,038,306
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1,278,145 1,087,005
33,657,669 28,624,251
681,619 579,673
35,752,369 30,383,918
455,236,774 186,170,609
455,236,774 186,170,609
455,236,774 186,170,609
40,856,436 38,081,386
240,816,934 17,199,943
31,881,863 7,613,269

31,881,863
7,613,269
4,462,283 5,825,230
5,825,230

4,462,283
183,783,041 144,225,957
17,199,943 22,851,248
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49,966 49,936

41/82



VI plc- AHL

EDINETOOOO
O00000000000000000O(E11764)
OooOooooOoooooooooboood

(1) HEHHEE
EHSMAM - 202041 B 1 B8~2020512R318
MG EFL
ig=3
310 3 L O R A - L 0D UM R 308, 636, 288
HooE LI 3, B96, 016
mESH 402, 532, 304
A
AL FE b 20, 704, 017
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TOWNTT, 8 FOEERERFESEONES L ECHENIRELELOTY,

(2) AREDRA
{fERERMA ; 20208128318

(A) ER
#EHE MR STEER

FIUAR *FI
France Treasury Bill BTF 0% 24/02/2021 50, 000, D00 61, 246, 019
France Treasury Bill BTF 0% 24/03/2021 50, 004, D00 61, 274, 160
French Discount T-Bill 0% 27/01/2021 50, 000, 000 61, 213, 289
French Republic Government Bend Oat 0. 7% 25/07/2030 181, 850, 555 270, 339, 220
g 454,072, 688

KAy
Deutsche Bundesrepublik Inflation Linked Bond 0. 5% 15/04/2030

208, 061, 550 306, 028, 148

1A
United Kingdom Gilt Inflation Linked 0. 125% 22/03/2029

223, 124, 400 391, 618, 345

FTAUH
United States Treasury Bill 0% 04/02,/2021
United States Treasury Bill 0% 04/03/2021
United States Treasury Bill 0% 11/02/2021
nited States Treasury Bill 0% 13/05/2021

0% 18/02/2021

United States Treasury Bill 0% 21/01,/202]

United States Tressury Bill 0% 25/02/202]

United States Treasury Bill 0% 25/03/2021

United States Treasury Bill 0% 28/01,/202]
United States Treasury Inflation Indexed Bonds 0. 125% 15/10/2024
United States Treasury Inflation Indexed Bonds 0.25% 15/07/2029

Inited States Treasury Bill

50, 000, 000 49, 997, 676

50, 000, 000 19, 994, 770
50, 000, 000 49, 997, 143
50, 000, 000 49, 986, 555
50, 000, 000 49, 996, 119
50, 000, 000 49, 999, 044
50, 000, 000 49, 995, 588
50, 000, 000 49,992, 172
50, 000, 000 49, 698, 329

210, 082, 230 235,293, 232
318, 618, 350 360, 796, 152

I

1, 036, 046, T80

ot

2,187, 765, 961
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[Traxx Europes 34V1 5 Years 100bps 20 December 2025 (435, 000, 000) 13, 865, 257
ITraxx Xovers 34V]1 b Years b0bps 20 December 2025 {190, 000, 000) 27,619, 023
INEF 41, 484, 280
TFTAUA
NAHYS 35V1 5 Years 500bps 20 December 2025 (290, 000, 000) 27, 044, 740
NAIGS 35Y1 5 Years 100bps 20 December 2025 (585, 000, 000) 14, 333, 037
Bt 41,377,777
&t 82, 862, 057
€} b= —2-2097
ST i H e
FAUA *FIL
BBG Commex AGELY Capital 4, 421, 000 6, 026, 300
&t 6, 026, 300
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Australian 10 Years Bond Futures March 2021 b | 1, 645 331, 337
Australian 3 Years Bond Futures March 2021 ¥ 1, 461 74, 129
it 405, 466
h+4o
Canadian 10 Years Bond Futures March 2021 )i 1, 385 497, 166
FTLA
CAC40 10 EURD Futures January 2021 ¥ G4 19, 451
FAy
DAX INDEX Futures March 2021 . ) 119 1, 350, 755
Euro-BTP Future March 2021 ) 1, 301 8543, 001
Euro—0AT Future March 2021 i 1, 512 465, T44
EURO-BUND Future March 2021 L} 1, 544 597, 119
Swiss Market Index Futures March 2021 i T30 2 919, 413
EURO-BUXL 30 Year Bond Futures March 2021 il 231 256, BTH
EURD STOXX 50 March 2021 ;! 1, 939 B8R2, 437
it 1, 615, 145
&E
HSCEI Futures January 2021 ¥i ik 927, 449
HANG SENG Index Futures January 2021 ¥ 246 1, 240, 384
At 2, 167, 833
1T12U7F
FTSE/MIB Index Futures March 2021 i 299 719,392
B*
TOPIX Index Futures March 2021 1 705 2,361, 047
A5
Amsterdam Index Futures January 2021 Wi 268 442, 827
L HE—=IL
BGX Nifty 50 January 2021 W 20 20, 051
NIKKEI 225 (5G6X) March 2021 ) G234 3,005, 770
MSCI Taiwan Index Futures January 2021 W 569 528, 512
FTSE China AS0 January 2021 i 2,123 1, B01, 962
it 5, 146, 295
®nE
KOSPIZ2 Index Futures March 2021 i A2 4, 093, 644
FJL0
BIST 30 Future February 2021 il 5, 620 361, HE2
1F¥UA
Long GILT Future March 2021 ¥i 1, 588 2,312, 784
TAA
SEPS00 EMINI Future March 2021 i | 1, 020 4,212,785
United States 5 Year Note (CBT) Bond Futures March 2021 | 3, 087 710, 705
NASDAGQ 100 E-MINI March 2021 " 371 3, 160, 226
United States 2 Year Note (CBT) Bond Futures March 2021 ¥ 1, 508 208, 491
United States 10 Year Note ((BT) Bond Futures March 2021 ) 2, 697 455, T34
it 8, 747,941
ﬁ' EH 34, 890.573
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SPT 200 Futures March 2021 o] 542 ( 507, 867)
h+4
SP/TSK B0 Index Futures March 2021 W 708 (1, 188, 585)
o
EURG-BOBL Future March 2021 5 1, 944 ( 34,749)
B*
JPN 10 Year (0SE) Bond Futures March 2021 i) 400 {529,707}
LHE—L
MSCI SING IX ETS January 2021 i 807 ( 63, 844)
EF2UA
FTSE/JSE TOP 40 March 2021 " 209 {74, 142)
®E
KOREA 10 Year Bond Futures March 2021 - | G0 { 380, 238)
KOREA 3 Year Bond Futures March 2021 i 1,224 { 75,670}
B { 455, 906}
A9 —T
OMXS30 Index Futures January 2021 =) 2,108 {243, 366)
1¥FY R
FTSE 100 Index Futures March 2021 . | 913 {379, 660)
TAUH
United States Long (CBT) Bond Futures March 2021 ¥ 1, 693 (1,412, 899)
United States Ultra (CBT) Bond Futures March 2021 &) 1,648 ( 925,375}
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it (5, 816, 100}
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GEP sp 27, D87, 862 766, 061
GEF usp 439, B43, 370 9,911, 669
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SEK UsD 230, 745 g, T80
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Ush ELR 2, 065, 470 5, 267
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* KL * KL
BEL usp 6, 193, 511 { 85,911)
CHF sn 5, 421, 954 { 1, 458)
EUR Usp 9, 973, 537 { 27, 2649)
JPY Usn 2, 629, 155 { 96)
SGD Usp 78, 332 { 4)
USD ALUD 266, 233 { B, 985)
Usn BRL 251,413 { 3, 187)
Ush CHF 2, 308, 223 { 49, 980)
USD EUR 797, 879, 389 { 7,535, 949)
USD EUR 30, 934, 499 {422, 240)
UsD GBP 431, 094, 676 {10, 150, 347)
UsD GBP 805, 801 { 15, 321)
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108 113
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2020 11 25 2021 5 25
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2020 5 26 2020 11 25

2020 11 26 2021 5 25
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5,940,317,783

88,636,909

5,851,680,874

5,765,084,191

1.0150

198,574

198,574
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40 41
2020 31 2021 31
7,679,360 7,160,745
56,732 53,716
982,920 864,128
424,829 346,844
570 33,509
9,144,413 8,458,944
113,011 91,256
81,816 73,436
30,982 17,660
212 159
29,823 68,667
2,862 2,862
25,423 54,941
3 1,537 10,863
392,604 844,672
1 52,990 496,104
2 5,386 3,264
3 106,554 101,261
4 215,746 226,048
5 11,927 17,993
535,440 1,004,597
9,679,853 9,463,541
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3,991 4,236
503,207 373,559
1 1,164 1,521
2 2 2
3 372,833 302,483
4 129,207 69,552
703,287 613,492
35,287 12,283
49,237 25,230
216,189 191,517
18,375 14,800
37,988 37,988
1,567,564 1,273,108
419,613 462,595
30,657 36,524
450,270 499,119
2,017,835 1,772,228
1,100,000 1,100,000
277,667 277,667
277,667 277,667
6,285,565 6,343,225
175,000 175,000
3,137,790 3,137,790
2,972,775 3,030,435
7,663,233 7,720,893
1,215 29,580
1,215 29,580
7,662,018 7,691,313
9,679,853 9,463,541
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5,839,865 5,245,922
1,621,991 1,397,717
- 10,000
7,461,856 6,653,639
2,358,262 2,010,648
970 160
2,236,948 2,025,602

1 160,023 133,814

2 1,710,692 1,491,662

3 365,263 399,102

4 968 1,022
218,698 212,665
102,606 101,181

1 6,812 9,730

2 85,021 80,401

3 6,591 6,748

4 4,181 4,300
4,917,486 4,350,259
1,180,816 1,237,133

82,223 87,649

1,034,250 1,085,640

64,343 63,844
191,628 198,885
2,456 -
4,351 4,808
1,555 105
- 500
8,454 8,997
112,134 102,494
139,472 137,151
10 150,775 154,577
11 51,226 55,702
12. 300 -
13 5,708 5,867
14 216,189 191,517
15 18,375 14,800
16 41,842 34,453
17 63,433 42,241
2,188,720 2,189,236
355,649 114,143
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317,643 108,508
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2014 5 1ASB IFRS 15 FASB Topic 606
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