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J.P Morgan Indea 2x Bull Fund 217330
name Secunty curmency Secunty's quotabon pnce Evaluation price in fund coy
SWAPSTF] oV 0000 0 ST TRIBEN
JAPAN GOVT 5-YR 0.1% 16-200%2021 JPY 78,000,000,00 100,091 78,073,117.00
JAPAN GOVT 2-YR 0.1% 19-010%2021 JBY 50,000,000 00 100,083 50,045 473.00
JAPAN GOVT 2-YR 0.1% 20-01/02022 Jey 100,000, 000,00 100201 100,208 94500
costs JPY 6.710.482.62
Amort.on incorp.costs (A) JPY -1.027.727.00
Payable Redemplions JPY -2,266,014.00
Incorporaton cost payable JRy 669 265,62
Swaps - Payable JBY -451,433.00
CIMA Mutual Offenng fees (M) JPY 2,322 950,00
CIMA nwtual olffenng hees (A) Joy ~1.175.479.00
Fee cap adjustment JPY 1.058.,961.35
Custody safekeeping faes (4) JPY =21.712.00
Cusiody safekespmng fees JPY 287 04200
Custody safekespng fees (M) JPY =251.414.00
Cusindy fees (M) JPY -31.079.00
Trustee fees [A) JPY 2563300
Trustes fees [A) Jey -380,628.00
Trusles fees (M) JPY B45572.00
Financial reporting fees (A) JPY -7.150,00
Financial reporing fees (A) JPY 81,350.00
Financial reparting fees (M) JPY -1 626.00
Administration fees (A) JPY -179.072.00
Administration fees (A) JPY =2.290,033.00
Legal and audit fees (A) JPY -18.327.00
Legal and audi fees (A} JeY 25473.00
Administration fees (M) JPY -191,153.00
Legal and audit fees (M) JB -17,605,00
Tranzaction charges JPY -H0.478.00
Transachion charges (M) JPY -39842.00
Transfer agent fees (A) JPY -38.454.00
Transfer agent fees (A) JFY -491,819.00
Transfer agent fees (M) Jpy 4105200
Cash al sight DE - BP25 LUXEMBOURG JPY A2 TE5.00
Cash af sight DE - BFIS SINGAPORE JBY 137,048 886.00
332,514 ,063.35
J.P Morgan India 2« Bear Fund 20217330
ity name Sacunty currency Cuanti Secunty's quotation price Evaluation price in furd ooy
SWAPS () JFT Bﬁﬂ.“ﬁ‘ﬂi ] AAEEEA00
JAPAN GOVT 5-YR 0.19% 16-20/092021 JPY 2,800,000 00 100.091 2,802 ,625.00
JAPAN GOVT 2-YR 0.1% 19-01/092021 JPY 2.100,000.00 100083 2.101.910.00
Incorporation costs JPY 342762
Amorton incorp.costs (A) JPY ~M2 33900
Swaps - Receivable JBY 342800
Payable Redemplions JPY =37 422 00
Incorporation cost payable JPY 81,356 62
CINA Metual Offening fees (M) JPY 2,322.950.00
CIMA mrual ciffening fees (A) JPY -1,175,511.00
Fee cap adjustment Jey 858, 105.95
Custody safekeeping fees (A) JPY -17.987.00
Custody safekesping fees (A) JPY -236,749.00
Custoddy safekeaping fees (M) JPY -164,693.45
Custody fees (M) JPY -22,286.00
Triestes fess (4) JPY -25633.00
Trustes fees (A) JPY -380,847.00
Trustes fees (M) JPY 854, 258.00
Fircutial reponing bees (A) JPY -519.00
Financial reporting fees (A) JPY -6,688,00
Financial reporting fees (M) JPY 558 00
Administration fees (A) JPY -179,072.00
Adminestration fees (A) JPY -2.290,165.00
Legal and audit fees (A) Jey 480,00
Legal and audit fees (A) JPY 540,00
Adrminestration foes (M) JPY -191,153.00
Legal and audd fees (M) Jey -568.00
Transaction charges JPY -118,184,00
Transachon charges (M) JBy A7.410.00
Tearesfer agent fees (A) JPY -32,193.00
Transfer agent fees (A) JPY -411,810.00
Transfer agent fees (M) oy 50,593 00
Cash al sight DE - BF25 SINGAPORE JPY

4,357,815.00
B8IBTHE
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J.P Morgan China 2x Bull Fund 02330
name Secunty's quolabon prce Evaluation price in fund coy
1 1] A5 3 TTe00
JAPAN GOVT 5-R 0.1% 16-200%2021 77.000,000.00 100,051 77.072,180.00
JAPAN GOVT 2-YR 0.1% 13-01/0972021 94.000,000.00 100.083 %4,085,488.00
Incorporation costs 215882434
Amort.on incorp,costs [A) -2,306.761.00
Swaps - Receivable 773.666.00
Recerable 3,628, 142.00
Payable Redemplions =5,366,390.00
Incorporatbon cost payable -362.37T. 4
Swaps - Payable -1,187 202.00
CIMA Mutual Crffering fees (M) 2.324.969.00
CIMA pwufual d‘l’la'l.ng fees (A) -1,175, 140000
Fea cap adjustment B91.468.33
Cusiody safekeeping fees (A) -20.629.00
Cusiody safekesping fees (A) -279,260.00
Cusiody safekeaping fees (M) 164 B34 6T
Custody fees (M) -25,622.00
Trustee fees (A) -25.609.00
Trustes foes (A) -380,751.00
Trustes fees (M) 804 031.00
Financal reporting fees (A) 58600
Fanancal repoting fees (A) -7.249.00
Financial reporting fees. (M) 606,00
Administration fees (A) -178,900.00
Administration fees (A) -2,289 46800
Legad and audit fees [A) -12.197.00
Legal and aydit fees (A) -18,422.00
Ademinstrabion fees (M) 191, 16700
Legal and audit fees (M) -19.450,00
Transacton -19, 778,00
Transachon charges (M) £.311.81
Transfer agent fees (A) 42 665 .00
Transfer agent fees (A) -548 T45 00
Transfer agent fees (M) -32.260.00
Cash at sight DE - BP25 SINGAPORE 103, 297 593,00
Jdd
J.P Morgan China 2x Bear Fund 2021V
e

{
JAPAN GOVT 5-YR 0.1% 16- 2000002021

Se-:mﬁ w % Security's quolabion prce Evalustion prce in fund coy

JPY 26,000,000.00 100.091 2502343500

JAPAN GONVT 2-¥R 0.1% 19-010%72021 JPY 33.0:00.000.00 100,083 33.0230,012.00
Incorporabon costs JPY 1.205,813.15
Amaort on ncorp.costs (A) JPY -1,226,101.00
Swaps - Recenvable JPY 5947500
Payable Redemgptions JBY -416,194.00
Incorporation cost payable Y 262740015
CIMA Mutual Offening fees (M) JPY 2,324 932 00
CIMA rutual olffenng fees (A) JPY -1.175,183.00
Fwwn JPY B56,48505
Custody safekesping fees (A) JPY -18,965.00
Custody safekesping fiees (A) JBY -249.378.00
Gustody safekespng fees (M) JPY -181 24268
Cusiody fees (M) JPY -25.471.00
Trustee fees (A} JPY -25,609.00
Trustee fees (A) JPY ~360,784.00
Trustee feas (M) JPy 1,206,939.00
Financial reporting fiees (A) JPY -1,537.00
Financial reporting fees (A) JPY -19,726.00
Financial reporting fees (M) JPY -1,647.00
Administration fees [A) 4P -178.500.00
Administraben fees [A) JPY -2.289,722.00
Legal and auddt fees (A) JPY 5,013.00
Legal and auwd fees (A) JPY <T.277.00
Administration fees (M) JPY -194,146.00
Legal and awd fees (M) JPY -5, 157.00
Transacton charges JPY -2899,033.00
Transacton changes (M) JPY -138.787.00
Transfer agent fees (A) JPY -35,744.00
Transter agond fees (A) JY -457 AT0.00
Transfer agent fees (M) JPY -38,189.00
Cash at sight DE - BP2S SINGAPORE JPY 24 043 812.00

93,493,451.37
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U5 TECHNOLOGY 2x BULL FUND 20217330
Assat Name Assel Coy Markel Price (Asset Mt Vsl Pl Ao ingeneat (Fum
ST R TR T 3 —
SWAPS [C) B 1,020,780,000.00 0.000000 294 058 604,00
JAPAN GOVT 2R 0.1% 1901052021 J 551,000,000.00 100046000 551,313.089.00
JAPAN GOVT 2-%R 0.1% 20-01/0320022 Y 350,000,000.00 100 183000 340,6805,017.00
JAPAN GOWT 5-YR 0.1% 16-20/0%2021 JP 435, 000,000.00 000000 435407, T68.00
A, on Ineorm. costs (A) Y -1 I8 6500
Recesvable Subscriptions Y 54,713,363.00
Payabie Redemptons Y 1,470.153.00
Cusindy feas (A) Y 223.734.00
Cap Fees CHD (A) L 57305300
At fees (A) Y -2,348.931.00
Audit fees (M) Y -3660.00
Trustes fees (A) Y -99,899.00
Safekeeping fee (A) JEY <7773.00
Trusies fees (M) S TATAT1.00
Financial reparting (A) Y -104,139.00
Admirgstration fees (4) . -2,235,004.00
Adrminisiration fees (M) Y =2 86700
Compliance fees (A) Y 13428000
Legal fses (A) Y -13.068.00
Transaction fees | -10,148 802 .00
Transfer agent fees (A} Y -232 706.00
Cash 5t sight DE - BF2S SINGAPORE Y A58 00d.640.00
15 A 4300
US TECHNOLOGY 2X BEAR FUND 230
Asset Name Asset Coy Quantity Market Price (Assel COy) Maret Value ind Accrsed interest (Fund Coyl
SWAPS (C) JPY 1,248,900 00000 1D.000000 <56 AT8,385.00
SWAPS (C) JPY -1.248,990,000.00 0.000000 0.00
JAPAN GOVT 2-YR 0.1% 1501052021 P 93,000,000.00 100 016000 93052 844 00
JAPAN GOVT 5-¥YR 0,1% 15-20/002021 JPY 280,000,000 00 100091000 280,262 471,00
Amort, on Ineomp. costs (A) JPY -352,548 .00
Recenable Subscnptions JB 541,832.00
Receivable income on bonds JPY 138,840.00
Payable Redemptions JPY -1,072,847 .00
Custody fees (A) JPY 223,700
Cap Fees CHD (A) JPY 1,108,300.00
Au Tees (A) SPY =715,004.00
Audt fees (M) JPY 7200
Trustes fees (A) JPY -99,895.00
Salekesping fee (4) Jey -68,094 00
Trusiee fees (M) JP 741,524.00
Financial reporting (A) JEY 104, 139.00
Adminisiration fees (A) JPY -2,235 004 00
Adrini fees (M) JPY -2, 867.00
Complance fees (A} JPY -134,280.00
Legal fees (A) JEY -13,060.00
Transacton fees JPY -3172.262.00
Transfer agent feas (4) JEY -232,706.00
Cash at sight DE - BF2S SINGAPORE JPY 111,303,031.00

42223488500
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J.P Morgan Gold 2x Bull Fund 2021/330
nams Secunty cumency Securnity's quotation price Evaluation price in fund coy
EWAEE [F) JBY . L] (1] SEFRFCET 0
JAPAN GOVT 5YR 0.1% 16-200902021 JPY 350,000,000.00 100091 350,365,585.00
JAPAN GONT 2-¥R 0.1% 19-01/092021 JPY 247,000,000.00 100,083 297 270,107.00
JAPAN GONT 2-YR 0.1% 20-01/032022 JEY 120,000,000.00 100.201 120.260.734.00
o cosis JPY 1.368,307.04
Amort on incorp. costs (A) Jey -1,519,895.00
Aot on ncorp.costs (A) JPY 14 578.00
Recevable Subscriptions JPY 676.547.00
Payable Redemptions JPY -290,119.00
0 st JPY -84, 159.04
CIMA Mutual Offering fees (M) Jey 2324 641 00
CIMA mutual oiffering fees (A) JPY -1,175,220.00
Fee cap adjustment JRY 11858
safekeeping fees (A) JPY -30,412.00
Custody safekeeping fees (A) Jey 34182400
Custody safekeeping fees (M) JPY -180,258 64
Custody fees (M) JPY -23,047 .00
Trustee fees (A) JPY -25,602.00
Trustes foes (A) JPY -380,785.00
Trustee fees (M) JPY 804.711.00
Financial reporing fees (A) JPY -1,692.00
Financial reporting fees (A} JPY -21461.00
Financial reporting fees (M) JPY -1,789.00
Administration fees (A) JPY -178 855,00
Administration fees (4) JPY -2,289,817.00
Legal and audit fees (A) JPY -§3617.00
Legal and audit fees (A) JEY 92 84800
Administration fees (M) Jey 191,048 00
Legal and audit fees (M) JPY -107 502.00
Transaction charges Jey -239,359.00
Transaction charges (M) JPY 95,066 05
Transfer agent fees (A) JBY -32153.00
Transfer agent fees (A) JPY -411,751.00
Transfer agent fees (M) JPY -34,352.00
Cash al sighl DE - BPZ5 LUXEMBOURG JPY 163, 778.00
Cash al sght DE - BP2S SINGAPORE JPY 305.830,676.00
567 06E S5 85
J.P Morgan Gold 2x Bear Fund 20217330
ity mame Secun Cuant Secunty's quotabon price Evaluation prics in fund coy
950,000 0 1,748 53200
JAPAN GOVT 5-YR 0.1% 16-20009°2021 JPY 4,400,000.00 100.091 4,404 12500
JAPAN GOVT 2-YR 0.1% 19-010922021 JPY 7,300,000.00 100.083 7,306,639.00
Incorporation costs JPY 12519047
Amaort.on ncorp.costs (A) JPY -129.675.00
Incorporation cost payable JPY -22 57147
CIMA Mutual Offening fees (M) JPY 2,324 56500
CIMA mutual olffenng fees (4) JPY -1,175,230.00
Fee cap adjustment JPY 806.650.76
Custody safekeaping fees (A) JPY 18,107 .00
Custody safekeeping fees (A) JPY -234 58600
Custody safekesping fees (M) Jy -160,300.76
Custody fees (M) JPY -19,882 00
Trustee foes (A) Jpy 25,609 00
Trustes fees (A) JPY -380,813.00
Trustee foes (M) JPy B804 69600
Fmancial reporting fees (A) JPY -120.00
Financial raporting fees (A) JPY -1,537.00
Financial reporting fees (M) JPY -125.00
Admunestration fees (A) Jpy -178,904.00
Adminsstration fees (A) JPY -2,290,017.00
Legal and audit fees (A) JPY 1,537 00
Legal and audit fees (A) JPY -4,534.00
Administration fees (M) JPY -191,090.00
Legal and audit fees (M) JPY £,142.00
Transaction charges JPY -81,839.00
Transaction charges (M) JBY 4317300
Transfer agent fees (A) JPY -26,809.00
Transfer agent fees (A) JPY -343,166.00
Transfer agent fees (M) JrY 55,481 .00
Cash at sight DE - BP2S SINGAPORE JPY 2.471,399.00
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365,214 424,829
1,920 570
8,779,717 9,144,413
133,036 113,011
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3 283 212
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