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1.1734 1.0877
104,693,110 49.81
122,854,544 113,874,695
100.09 100.07
50,000,000 21.89
50,046,350 50,039,000 |2023/11/20
100.14 100.05
20,000,000 8.75
20,029,060 20,011,000 | 2023/7/20
2022 12 30
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30.64
49.81
80.46
2022 12 30
100.09 100.07
50,000,000 38.45
50,046,350 50,039,000 |2023/11/20
1.1731 1.0877
29,746,199 24.86
34,896,871 32,354,940
100.14 100.05
20,000,000 15.38
20,029,060 20,011,000 | 2023/7/20
2022 12 30
53.83
2486
78.69
2022 12 30
100.13 100.05
1,000,000,000 16.47
1,001,386,000 | 1,000,580,000 | 2023/6/20
2022 12 30
16.47
16.47
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2022 12 30

FTSE 100 INDEX

66 788,236,800 792,211,200 13.04
FUTURE Mar23
SWISS MKT IX FUTURE

49 772,076,411 758,911,265 12.49
Mar23
SPI 200 FUTURES

46 736,543,067 717,021,285 11.80
Mar23

33 641,695,890 624,195,000 10.27
OMXS30 IND FUTURE

43 115,412,726 113,259,979 1.86
Jan23
HANG SENG IDX FUT

5 85,125,530 84,380,905 1.39
Jan23
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MINI MSCI EMG MKT
85 549,961,216 549,706,432 9.05

Mar23
S&P500 EMINI FUT

19 506,319,835 488,092,163 8.03
Mar23
DJ EURO STOXX 50

84 468,249,430 457,870,484 7.53
Mar23

S&P/TSE 60 IX FUT

4 95,031,612 92,298,523 1.52
Mar23

23 | 3,408,222,650 | 3,345,580,000 | 55.05

US 10YR NOTE FUT

93 | 1,414,171,496 | 1,387,602,431 22.83
Mar23

CAN 10YR BOND FUT
Mar23

93 | 1,154,390,339 | 1,118,033,993 | 18.40

AUST 10Y BOND FUT
101 | 1,099,580,284 | 1,048,535,910 17.25

Mar23
EURO-BUND FUTURE
52 | 1,036,182,868 985,689,395 16.22
Mar23
EURO OAT FUTURE
20 383,938,262 363,464,724 5.98
Mar23
EURO BTP FUTURE
32 527,162,490 498,155,481 8.20
Mar23
LONG GILT FUTURE
31 521,160,000 494,958,400 8.14
Mar23
2022 12 30
2023 6 16 3,700,000,000| 3,700,000,000 23,848,000 0.39
2022 12 1
1
166 166 0.9946 0.9946
(2021 6 8 )
2
616 616 0.9473 0.9473
(2022 6 8 )
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2021 12 448 1.0640
2022 1 461 1.0203
2 493 1.0105
3 537 0.9900
4 553 0.9526
5 620 0.9726
6 616 0.8923
7 676 0.9358
8 731 0.8902
9 799 0.8625
10 835 0.8542
11 882 0.8553
12 892 0.8185
2022 12 1
1
o 6 8 ) 134 134 0.9947 0.9947
2
02 5 8 ) 465 465 0.9581 0.9581
2021 12 235 1.0468
2022 1 252 1.0138
2 286 1.0064
3 371 0.9909
4 398 0.9622
5 454 0.9775
6 467 0.9175
7 528 0.9512
8 580 0.9158
9 620 0.8939
10 694 0.8874
11 756 0.8882
12 781 0.8591
2022 12 1
1
Qo2 5 8 ) 22 22 0.9942 0.9942
2
02 5 8 ) 85 85 0.9689 0.9689
2021 12 38 1.0277
2022 1 42 1.0060
2 43 1.0012
3 86 0.9908
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4 93 0.9716
5 86 0.9819
6 80 0.9412
! 80 0.9642
8 104 0.9400
9 145 0.9251
10 179 0.9205
1 220 0.9210
12 228 0.9006
2022 12 1
1
(2021 6 8 ) 1 15 0.9949 0.9949
2
(2022 6 8 ) 4 45 0.9802 0.9802
2021 12 20 T 0109
2022 1 26 0.9999
2 28 0.9972
3 44 0.9916
4 59 0.9819
5 44 0.9870
6 45 0.9661
! 53 0.9777
8 64 0.9653
9 90 0.9574
10 114 0.9549
1 125 0.9550
12 130 0.9442
! 0.0000
2 0.0000
2022 6 9 2022 12 8
! 0.0000
2 0.0000
2022 6 9 2022 12 8
L 0.0000
2 0.0000
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2022 6 9 2022 12 8

1 0.0000

2 0.0000

2022 6 9 2022 12 8

2022 6 9 2022 12 8

1 0.5
2 3.7
2022 6 9 2022 12 8 7.2
1 0.6
2 .5
2022 6 9 2022 12 8 4.9
1 0.5
2
2022 6 9 2022 12 8 2.5
1 195,242,290 28,016,624
2 643,737,111 159,670,485
2022 6 9
567,856,536 163,460,534
2022 12 8
1
1 161,631,673 25,919,752
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2 447,272,310 97,100,046
2022 6 9
465,703,731 85,628,411
2022 12 8
1
1 23,370,775 641,785
2 99,852,550 34,201,488
2022 6 9
196,148,386 43,051,993
2022 12 8
1
1 15,516,281 0
2 47,153,277 16,691,301
2022 6 9
107,446,906 18,693,637
2022 12 8
1
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:0120-104-694
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URL http://www.am-one.co.jp/
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1 2
2021 6 8 2022 6 8
4,694,984 12,274,308
165,393,547 610,658,277
170,088,531 622,932,585
170,088,531 622,932,585
2,810,000
473,199 3,201,595
14,226 83,134
461,403 2,689,660
1,597 9,784
3,760,425 5,984,173
3,760,425 5,984,173
167,225,666 651,292,292
897,560 34,343,880
270,190 173,437
166,328,106 616,948,412
166,328,106 616,948,412
170,088,531 622,932,585
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1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
3,051
163,547 33,392,270
13,999
177,546 33,389,219
101 2,265
14,472 130,539
470,257 4,223,765
1,597 15,327
486,427 4,371,896
308,881 37,761,115
308,881 37,761,115
308,881 37,761,115
579,071 340,232
897,560
6,703,295
6,703,295
1,167,750 2,048,268
320,299 2,048,268
847,451
897,560 34,343,880
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2
2021 6 9
2022 6 8

1 2
2021 6 8 2022 6 8
1,000,000 167,225,666
194,242,290 643,737,111
28,016,624 159,670,485
167,225,666 651,292,292
897,560 34,343,880
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
4,007 0
266,183 0
16,587 944,938
0 173,437
286,777 1 1,118,375 1 17.17]
17.14
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
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1 2
2021 6 8 2022 6 8
359,884 28,047,473
359,884 28,047,473
1 2
2021 6 8 2022 6 8
0.9946 0.9473
(9,946 ) 9,473 )
2022 6 8
482,810,150 610,658,277
482,810,150 610,658,277
610,658,277
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1
2021 6 8

2
2022 6 8

24,774,557 91,934,353
10,006,800 30,014,700
105,815,618 345,071,009
140,596,975 467,020,062
140,596,975 467,020,062
5,100,000
17,619 52,930
482,887 1,447,870
1,998 6,205
5,602,504 1,507,005
5,602,504 1,507,005
135,711,921 485,884,185
717,450 20,371,128
134,994,471 465,513,057
134,994,471 465,513,057
140,596,975 467,020,062
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1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8

72,003 3,173
228,178 17,654,919

11,019
311,200 17,651,746
1,302 9,606
24,773 80,577
680,078 2,204,591
2,761 9,413
708,914 2,304,187
397,714 19,955,933
397,714 19,955,933
397,714 19,955,933
271,825 93,145
717,450
34,457 524,828

34,457
524,828
626,018 129,428
129,428

626,018
717,450 20,371,128

69/179



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2
2021 6 9
2022 6 8
1 2
2021 6 8 2022 6 8
42,000,000 135,711,921
119,631,673 447,272,310
25,919,752 97,100,046
135,711,921 485,884,185
717,450 20,371,128
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
0 0
0
0 0
0 1 0 0
0 0
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
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1 2
2021 6 8 2022 6 8
4,740 6,510
352,961 14,815,592
348,221 14,822,102
1 2
2021 6 8 2022 6 8
0.9947 0.9581
9,947 ) 9,581 )
2022 6 8
30,000,000 30,014,700
30,000,000 30,014,700
272,826,541 345,071,009
272,826,541 345,071,009
375,085,709
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1 2

2021 6 8 2022 6 8
1,284,422 25,015,686
10,006,800 20,009,800
11,401,316 42,084,306
22,692,538 87,109,792
22,692,538 87,109,792
1,246,834
4,072 9,926
91,956 223,001
416 1,113
96,444 1,480,874
96,444 1,480,874
22,728,990 88,380,052
132,896 2,751,134
22,596,094 85,628,918
22,596,094 85,628,918
22,692,538 87,109,792
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1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
72,000 506
26,124 2,421,060
45,876 2,420,554
51 1,810
7,548 14,545
170,212 327,274
782 1,562
178,593 345,191
132,717 2,765,745
132,717 2,765,745
132,717 2,765,745
5,312 591,863
132,896
148 11,870
148 11,870
5,639 456,226
5,639 456,226
132,896 2,751,134
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2
2021 6 9
2022 6 8

1 2
2021 6 8 2022 6 8
21,000,000 22,728,990
2,370,775 99,852,550
641,785 34,201,488
22,728,990 88,380,052
132,896 2,751,134
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
0 0
0 0
0o 1 0
0 0
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
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1 2
2021 6 8 2022 6 8
4,740 6,130
54,577 1,720,763
49,837 1,726,893
1 2
2021 6 8 2022 6 8
0.9942 0.9689
(9,942 ) (9,689 )
2022 6 8
20,000,000 20,009,800
20,000,000 20,009,800
33,273,487 42,084,306
33,273,487 42,084,306
62,094,106
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1 2
2021 6 8 2022 6 8

1,567,532 13,926,244

10,006,800 20,009,800

3,908,254 11,228,981

15,482,586 45,165,025

15,482,586 45,165,025

2,713 5,708

42,669 90,151

208 613

45,590 96,472

45,590 96,472

15,516,281 45,978,257

79,285 909,704

15,436,996 45,068,553

15,436,996 45,068,553

15,482,586 45,165,025
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1 2

2020 5 13 2021 6 9
2021 6 8 2022 6 8

72,000 135

59,186 722,483

12,814 722,348

35 1,109

4,990 8,323

79,059 131,785

391 808

84,475 142,025

71,661 864,373

71,661 864,373

71,661 864,373

212,025

79,285

85,662

85,662

7,624 263,733

7,624 263,733

79,285 909,704
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2
2021 6 9
2022 6 8
1 2
2021 6 8 2022 6 8
14,000,000 15,516,281
1,516,281 47,153,277
16,691,301
15,516,281 45,978,257
79,285 909,704
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
0 0
0
643 1,396
643
0.41 1,396 1 0.30
1 2
2020 5 13 2021 6 9
2021 6 8 2022 6 8
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1 2
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