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1. BEHES

(20165128298 ~20174 9 A30R)

(A TZF)

A
XILFIR 9,437,505
EHEEERUVZAEHRM 7,008,644
RITFHEH 20,859,403
REERA 2,021,924
18 A = FT R 6,014,125
REER 1,166,350
BB 2,180,366
BRaE 48,688,317
ERAEERR (18,391,409)
B iEE (30,296,908)
KRB L UREBRIES :
KSR -

F—=%L YE—r ROy T 35,085,427
REBBRBTOMEE :

H fficE 25 (28,695)

F—=%2L YE—2 RTYT 162,375,196
REICHR LB 197,431,928
BRIC S HMEEDMIBR 167,135,020

GE) () NOEEF. Y1 FRADEHETY,
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2. MEELDIHES
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(A TZF)

EAIC& A EDMIENR

RAMBR (30,296,908)
TYUNT 4 TREICHRDERMBE 35,085,427
RERBHOMEH 162,346,501
B & 2R EDMIET 167,135,020
BB & DAt -

BME 10,935,500,000
—ERARHY (2,495,711,888)

51 & 504 2 DFLiE

8,439,788,112

PR EOER 8,606,923,132
e -
B 8,606,923,132
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3. KkEBHMER
(20174 9 A30H )
HR 5 IR B SHE E
Government Bonds £5m M | EeEE (%)
JAPAN TREASURY DISC BILL 0.000% 10/10/17 SR:674 5,000,000,000 5,000,235,242  5,000,135,000 58.09%
JAPAN TREASURY DISC BILL 0.000% 11/06/17 SR:699 2,000,000,000 2,000,216,453  2,000,288,000 23.24%
Total Government Bonds 7,000,451,695  7,000,423,000 81.33%
_ . HR 5 IR il B KA
1TEHAR HU5I14EF H= A =] 3R (%)
Total Return Swaps
Morgan Stanley & Co.
MS GB JPY Lock In Index 15-Dec-17 International Plc* 848,760 865,329,464  1,027,704,660 11.94%
Total Return Swaps 865,329,464 1,027,704,660 11.94%

*Related party of the Trustee, Administrator and Custodian
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