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56,798,308,729 98.94
56,798,308,729 98.94
995,200 0.00
995,200 0.00
606,186,050 1.06
57,405,489,979 100.00
QY
« 2
©)) (2022 4 28 )
) ) ()
MAN AHL ACTIVE
12,525.81 12,186.02
1 |BALANCED | H JPY 4,660,940.06 98.94
58,382,049,550| 56,798,308,729
SHARES
0.9954 0.9952
2 1,000,000 0.00
995,400 995,200
)
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111,167,835,057 111,167,835,057 0.9864 0.9864
(2020 4 13 )
2
152,529,572,245 152,529,572,245 1.0236 1.0236
(2020 10 12 )
3
123,392,583,616 123,392,583,616 1.0603 1.0603
(2021 4 12 )
2021 4 116,813,044,293 1.0569
5 109,658,433,462 1.0537
99,954,322,926 1.0920
7 95,188,658,082 1.1382
8 89,058,297,968 1.1506
9 81,426,089,671 1.0999
4
79,762,332,490 79,762,332,490 1.0861 1.0861
(2021 10 12 )
10 80,892,073,249 1.1203
11 78,184,721,703 1.1175
12 76,764,596,985 1.1342
2022 1 69,914,812,749 1.0636
2 65,813,041,169 1.0377
3 62,851,626,636 1.0193
5
60,821,260,253 60,821,260,253 0.9967 0.9967
(2022 4 12 )
4 57,405,489,979 0.9696
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[€)) (2022 4 28 )
() ()
995,230 100.00
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( 2
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AHL
€))
4 5
2021 10 12 2022 4 12

1,133,502,180 617,700,490
79,491,457,787 60,161,906,176
997,400 995,400
499,999,999
80,625,957, 367 61,280,602,065
80,625,957, 367 61,280,602,065
356,631,395 198,029,999
13,829,825 9,998,428
492,095,000 250,184,251
1,068,657 1,129,134
863,624,877 459,341,812
863,624,877 459,341,812
73,437,912,675 61,020,432,922
6,324,419,815 199,172,669
4,174,788,260 3,270,574,884
79,762,332,490 60,821,260, 253
79,762,332,490 60,821,260, 253
80,625,957, 367 61,280,602,065
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3,963,121,230 5,129,553,612
3,963,121,230 5,129,553,612
550,523 251,893
13,829,825 9,998,428
492,095,000 250,184,251
1,068,656 1,129,134
507,544,004 261,563,706
3,455,577,226 5,391,117,318
3,455,577,226 5,391,117,318
3,455,577,226 5,391,117,318
1,912,017,408 153,182,932
7,015,871,267 6,324,419,815
806,600,214 459,407,305
806,600,214 459,407,305
3,041,611,484 1,438,699,539
3,041,611,484 1,438,699,539
6,324,419,815 199,172,669
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1. 116,376,712,349 73,437,912,675
6,963,050,837 4,048,901,501
49,901,850,511 16,466,381,254
2. 73,437,912,675 61,020,432,922
3.

199,172,669
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0 0
1,543,987,954 0
2,150,059,691 406,525,954
3,270,574,884
2,630,800,306
6,324,847,951 3,677,100,838 1

1 861.25 602.60

5
2021 10 13
2022 4 12
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4 5
2021 10 12 2022 4 12

2,281,401,057 5,172,868,897

1,200 2,000

2,281,399,857 5,172,870,897

4 5
2021 10 12 2022 4 12

5
2021 10 13
2022 4 12
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1 1.0861 0.9967

1 (10,861 ) (9,967 )
@®

@

@

MAN AHL ACTIVE BALANCED I H JPY
SHARES

4,803,035.187

60,161,906,176

60,161,906,176

1,000,000

995,400

995,400

60,162,901,576
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629,759,920
435,453,105
638,630,701

807

612,088

1,704,456,621

8,940,768
8,414,218
1,075,850

1,523,045

19,953,881

1,684,502,740

2020 12 31
(Us3)
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141,594,722

(Uss)
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893

748

736

79
980
992

1211
958
477
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Australian 10 Year Bond Futures March 2021

Australian 3 Year Bond Futures March 2021

CAN 10 year Bond Futures March 2021

DAX Index Futures March 2021

Euro-BTP Future March 2021

Euro-OAT Future March 2021

EURO-BOBL Future March 2021

EURO-BUND Future March 2021

SWISS MKT IX Future March 2021
EURO-BUXL 30 Year Bond Futures March 2021

EURO STOXX 50 March 2021
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297,916 0.02

34,832 0

332,748 0.02

285,950 0.02

966,803 0.06
672,512 0.04
407,742 0.02
67,528 0.00
958,188 0.06
1,986,860 0.12
310,255 0.02

508,520 0.03

5,878,408 0.35
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279 HSCEI Futures January 2021 459,372 0.03

124 HANG SENG Index Futures January 2021 625,109 0.04

1,084,481 0.07

232 FTSE/MIB Index Futures March 2021 545,434 0.03
420 TOPIX Index Futures March 2021 1,408,744 0.08
200 AMSTERDAM Index Futures January 2021 344,586 0.02
81 SGX Nifty 50 January 2021 7,771 0.00
377 NIKKEI 225 (SGX) March 2021 1,847,084 011
295 FTSE Taiwan Index January 2021 273,827 0.02
1,043 FTSE China A50 January 2021 738,901 0.04

2,867,583 0.17

323 KOSPI2 Index Futures March 2021 2,090,652 0.13
2,634 BIST 30 Futures February 2021 169,456 0.01
1,058 Long GILT Future March 2021 2,068,523 0.12

572 S&P500 EMINI Future March 2021 2,481,995 0.15
2862 United States 2 Year Note (CBT) Bond Futures March 2021 723,953 0.04

197 NASDAQ 100 E-MINI March 2021 1,862,002 0.11
1,649 United States 10 Year Note (CBT) Bond Futures March 2021 369,508 0.02

5,437,458 0.32

22,514,023 134

/
(Us$)
®)
50,000,000 France Treasury Bill BTF 0% 13/10/2021 61,193,712 3.63
45,000,000 France Treasury Bill BTF 0% 14/07/2021 55,257,414 3.28
40,000,000 France Treasury Bill BTF 0% 19/05/2021 49,066,802 291
50,000,000 France Treasury Bill BTF 0% 21/04/2021 61,299,243 3.64
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50,000,000 France Treasury Bill BTF 0% 24/03/2021 61,274,160 3.63
50,000,000 French Discount Treasury Bill 0% 16/06/2021 61,363,174 3.64
349,454,505 20.73
50,000,000 United States Treasury Bill 0% 08/04/2021# 49,989,969 297
50,000,000 United States Treasury Bill 0% 14/01/2021# 49,999,383 297
50,000,000 United States Treasury Bill 0% 22/04/2021# 49,988,956 297
50,000,000 United States Treasury Bill 0% 25/02/2021# 49,995,588 297
50,000,000 United States Treasury Bill 0% 25/03/2021# 49,992,172 297
249,966,068 14.85
599,420,573 35,58
(b)
(US$) %)
€1,296 US$1,544 2021/1/29 43 0.00
£10,119,000 US$13,597,406 2021/1/14 236,424 0.01
£1325 US$1,768 2021/1/29 44 0.00
JPY165,775,978,728 US$1,589,751,937 2021/1/29 16,451,971 0.98
US$6,014,822 JPY620,000,000 2021/1/29 7,623 0.00
16,696,105 0.99
638,630,701 3791
/
(Us$)
()
@
272 SPI 200 Futures March 2021 (272,381) (0.02)
409 S&P/TSX 60 Index Futures March 2021 (729,493) (0.04)
402 CAC40 10 EURO Futures January 2021 (39,291) 0.00
186 JPN 10 Year (OSE) Bond Futures March 2021 (218,655) (0.01)
446 MSCI SING IX ETS January 2021 (31,772) 0.00
173 FTSE/JSE TOP 40 March 2021 (38,855) 0.00
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322 KOREA 10 Year Bond Futures March 2021 (203,618) 0.01)
554 KOREA 3 Year Bond Futures March 2021 (37,301) 0.00
(240,919) (0.01)
1,695 OMXS30 Index Futures November 2020 (254,073) 0.02)
690 FTSE 100 Index Futures March 2021 (277,829) 0.02)
1,001 United States Long (CBT) Bond Futures March 2021 (1,097,614) 0.07)
1,025 United States Ultra (CBT) Bond Futures March 2021 (716,437) (0.04)
(1,814,051) (0.12)
(3,917,319) (023
(b)
(Uss) )
US$379,601,817 €313,205,403 2021/1/14 1 (3,752,740) (0.23)
US$22,514,987 £16,857,015 2021/1/14 1 (530,480) (0.03)
US$1,948,708 JPY201,970,814 2021/1/14 2 (7,861) 0.00
US$39,131,649 JPY4,060,000,000 2021/1/29 8 (205,818) (0.01)

(4,496,899) (0.27)

(8,414,218) (050)
638,630,701 3791
(8,414,218) (050)
1,054,286,257 62.59

1,684,502,740 100.00

*%

(@)
(b) OTC
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2021 10 12 2022 4 12
283,033 110,822
714,400 884,625
997,433 995,447
997,433 995,447
1 1,000,000 1,000,000
2 2,567 4,553
997,433 995,447
997,433 995,447
997,433 995,447
2021 10 13

2022 4 12
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2021 10 12 2022 4 12
2021 4 13 2021 10 13
1,000,000 1,000,000
AHL 1,000,000 1,000,000
1,000,000 1,000,000
1,000,000 1,000,000

2,567 4,553
2021 10 13

2022 4 12
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2022 4 12
2021 10 12 2022 4 12
2021 10 12 2022 4 12
1
2021 10 12 2022 4 12
0.9974 0.9954
1 (9,974 ) (9,954 )

@

)
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2022 4 28
58,524,554,028
1,119,064,049
57,405,489,979
59,205,166,115
0.9696

2022 4 28
995,230
0
995,230
1,000,000
0.9952
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2022 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2022 4
70 227,765
782 20,954,449
852 21,182,213
80 195,871
14 1,417,613
94 1,613,484
946 22,795,697
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38
59
19 52
193 2021
2022 31
@
2021 31 2022 31
4,860 3,168
333 486
237 332
13,150 13,811
49 52
18,700 24,900
207 45
37,539 42,799
224 1 203
6 4
218 198
1,937 1,770
1,882 1,738
54 31
16,121 16,617
10,159 10,755
3,705 3,705
183 177
1,068 1,067
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973 885
30 26
18,283 18,591
55,822 61,390
2021 31 2022 31

68 65

8,405 9,856

13 26

39 12

4,734 4,917

2 3,617 2 4,900

3,777 4,246

804 980

631 1,016

950 866

88 2

14,725 17,033

2,452 2,399

74 13

3 1

2,530 2,415

17,256 19,449

15,174 15,174

11,495 11,495

11,495 11,495

374 374

10,574 13,925
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10,948 14,299
37,618 40,969
947 971
947 971
38,566 41,941
55,822 61,390
@
2020 2021
2021 31 2022 31
65,487 74,402
419 545
65,906 74,948
27,965 31,234
624 650
8,245 9,104
1,134 1,252
7,110 7,851
1,501 1,729
1,870 2,051
240 189
478 468
51 46
14 15
1,084 1,331
40,207 44,768
5,991 5,948
351 306
4,293 4,281
395 493
950 866
893 867
32 46
37 48
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472 527
1,302 1,300
449 408
28 10
661 606
1,763 1,864
11,631 11,628
14,067 18,551
2020 2021
2021 31 2022 31
578 327
42 40
68 264
689 631
69 59
47 0
24 34
141 93
14,616 19,089
547 -
267 -
45 331
860 331
13,756 18,757
4,476 5,950
109 69
4,366 6,019
9,389 12,738
©))
2020 2021 31
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R Gl
®lnde
Lt J0 15, 174 11, 495 374 11, 749 12, 123 38, 793
s A
Fg b OB Y - - -l A 10,564 A 10,564] A 10, 564
25 WA - - - 9, 389 9, 380 4, 389
BEEFLAOmEE o
LRI ENEN (ST
g A 2 O B £ 1,175 A 1,175 &1,178
s A 6 T 15, 174 11, 495 374 10, 574 10, 948 37, 618
SR - MRS
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19 1
FHeadoRY - -l A 10, 564
G RER - - 9, 389
HEERLAOEE O . ;
T A (SEHT) 1,311 1,311 1,311
S SR 1,311 1, 311 136
AR 947 247 38, 566
2021 2022 31
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)

)

)

)

@

@

39 2020 31

28 2018 16 44

42 2021 12
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29 2020 31
89-3
31 2021 17
@)
@)
2023
)
2021 31 2022 31
35 37
259 283
2021 31 2022 31

3,473 4,694
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2021 31
Daiwa Asset Management(Singapore)Ltd. 1,727
2022 31
Daiwa Asset Management(Singapore)lLtd. 1,900
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

2021 2022 31
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2,608 2,608
2,608 2,608
2021 22 2021 2021
9,388 3,599 31 23
2022 23
12,737
4,883
2022 31
2022 24
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2019
31
2019 26
2021 31
85 85
85 85

1 2019 26 333 9,406
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2022 31
66 66
66 66
2019 26 486 10,022
2019 26
666 666
1,677 1,677
2,027 2,027
2021 31
1,677 2,027
2022 31

1,677 2,027
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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
2022 31

66 55 11

6,755 4,917 1,838

6,822 4,972 1,850

3,753 4,208 454

3,753 4,208 454

10,575 9,180 1,395

666
2020 2021 31

5,353 578 69

5,353 578 69

2021 2022 31

1,719 327 59
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1,719 327 59
267 45
331
)
2020 2021
2021 31 2022 31
2,574
2,452
155 152
378 303
101 08
2,452 2,399
¢ )
2020 2021
2021 31 2022 31
2,452 2,399
2,452 2,399
2,452 2,399
2,452 2,399
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)
2020 2021
2021 31 2022 31
155 152
108 67
263 219
186 189
2021 31 2022 31
750 734
243 227
170 213
128 144
155 111
94 94
298 437
1,841 1,963
254 356
1,586 1,607
159
159
453
562
612 722
973 885
2021 31
100
2022 31
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74,402 545

90

90

90

10

2020 2021 31

2021 2022 31
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[ |
2020 2021 31
( ) ( (
) ) )
19,300 18,700
247,397
100.0
0
)
2021 2022 31
( ) ( (
) ) )
19,000 24,900
247,397
100.0
0 0
)
2020 2021 31
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Daiwa Asset
Management Singapore 133 100.0 1,727
(Singapore)Ltd. )
() MAS
MAS
2021 2022 31
(
)
Daiwa Asset
Management Singapore 133 100.0 1,900
(Singapore)Ltd. )
() MAS
MAS
2020 2021 31
(
) ( ) ( )
( )
14,917 3,321
100,000 - 2
527 1,054
4
3,000 - 883 179
3
100 - 527
4
« )
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2021 2022 31
(
) ( ) ( )
( )
15,348 3,028
100,000 - 2
1,062 1,054
3
3,898 - 1,065 o1
4
2020 2021
2021 31 2022 31
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14,784.79 16,078.50
3,599.54 4,883.43
2020 2021
2021 31 2022 31
9,389 12,738
2,608,525 2,608,525
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2022 4 1
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100,000

48,323

1,500

4,374

12,200

Rl |lo

7,495

[EEN

3,794

21,367

12,000

38,971

w

16,062

512,204

14,743

31,844

48,868

6,730

13,017

342,037

O|lwWwlwlw|lw|lw|lw|lw

39,984

w

215,628
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o
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615,736

€))
23 25 13
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2022 6 3

193
AHL 2021 10 13
2022 4 12

AHL 2022 4 12
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