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JUP Mergan India 2x Bull Fund 202zm2e
Security name Security curnency Quantty Security's quatation price  Evaluation price in fund ooy
SWAPS (F) JPY 189,870.0:00.00 0.00 ~15.004 572.00
JAPAN GOVT 2-YR 0.1% 30-0108/2022 JRY B,000,000.00 10002 #.005,084.00
JAPAM GONT 2-YR 0.1% 30-01082022 JEY 50,00000:00.00 100,04 50,0365 43800
JAPAM GONT 2-YR 0,1% 21-0102/2023 JPY 45,000,0:00.00 100,14 45.078.957.00
JARAN GOVT 2-YR 0.1% 21-01032023 JFY 20,000, 030.00 10016 20037, 57500
Incarporabion costs JPY a710.482 82
Amort,on incorp costs (A) JBY ~T027. T2T.00
Fayable Redemphbions JEY -148,087.00
Incorporation cost payable JEY 459,265 52
CMA Mutual Offering fees (M) JPY B06,366.83
CEMA mutual olffering fees (A) JEY =1.899. 88600
Fee cap adjustment JPY 8.090,327.35
Custady safekeeping fees (4) JPY -23,361.00
Custody safekeeping fees (A) JPY 89,7800
Custedy safekeeping fees (M) JPY ~24,902.00
Trusbes fees (A} JPY -186,723.00
Trustes fees (A) JPY =37, 328,00
Trusbes feas (M) JPY 433,823.07
Financial reporting fees (A} JPY =32, 19200
Financial reporting fees (A) JEY -8,521.00
Fiaficial repartng feed (M) JPY -8,061.00
Administration fees (A} JPY 213,291.00
Adsranistration fees (A) JEY -805,546.00
Lagal and audit feas (A) JEY -13.653.00
Legal and audit fees (A) JPY -§1,375.00
Administration fees (M) JEY =201 602 .00
Legal and audit feas (M) JPY =31.507.00
Transfer agent fees (A) JEY =-173,16E8.00
Transfer agent fees (A) JEY -45,857.00
Transfer agent fees (M) JPY =43, 38400
Cash atﬂg‘lﬂ DE - BF2S SINGAPORE JPY 65,390, 858.00
175.509,896.35
J.F Morgan india 2x Bear Fund 2022828
Sequrity name Security cumancy Quantiy Security's qguotation price  Evaluation price in fund ooy
SWAPS {F) JPY 224,510,000.00 o.0o 2828 526,00
JARAN GOVT 2-YR 0.1% 20-01/07/2022 JPY 100, 000,00 100.00 100.051.00
JAPAN GOVT 2-YR 0.1% 20-01/11/2022 JPY 300.000.00 100,08 300268500
JAPAN GOVT 2-YR 0.1% 20-01/12/2022 JPY 300,000.00 100,10 300.311.00
JAPAN GOVT 2-YR 0.1% 21-01/022023 JPY 1.000,000.00 100,14 1001, 755,00
JAPAN GOVT 2-YR 0.1% 2101032023 JPY 1.000,000.00 100,16 1001 A78.00
JAPAN GOVT 2-YR 00005% 21-01/0472023 JPY 15,000,000.00 100,10 15,015, 183,00
JAPAN GOVT 2-YR 0u005% 21-01052023 JPY 15, 000.000.00 100.10 15,015, 721.00
Incerporation costs JPY 331 42762
Amart.on incarp casts (A) JPY -342,330.00
Swaps - Recetvable JEY 12.533.00
Fayabie Redemptions JFY -230,247.00
Inccrparation cost payable JPY -81,356.82
CINGA Mutual G‘Hﬁr‘inp fees (M} JPY 606,366.93
CIMA mutual oiffering fees (A) JPFY =1.899 827 00
Fee cap adjustment JPY 3,243,438 80
Cusiody safekeaping fees (A) JPY -21,BET 00
Custody safekesping fees (A) JPY 80,867 .00
Custody safekeeping fees (M) JPY =20, 226,00
Trustee fees (A) JPY -196,723.00
Trusies fees (A) JPY <37, 326,00
Trustes fees (M) JPY 43362307
Financial reporting fees (A) JPY -2,344.00
Financial reporting fees (&) JEY 62300
Financial reporting fees (M) JPY -SET.00
Administration fees (A) JPY =213.201,00
Admindsiration fees (A) JEY -805,546.00
Legal and auddt fees (A} JPY -1, 95T.00
Legal and audd fees (A) JPY -3,556.00
Adminsiration fees (M) JEY -0 592 00
Legal and aud fees (W) JPY ~356.00
Transfer agent fees (A) JPY 144 987 .00
Transfer agent fees [A) JEY -38,366.00
Transter agent fees (M) JPY =36, 300000
Cash at sight DE - BP2S SINGAPORE JPY 10,301,101.00
46.131,892.50
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Security name Securily curmendsy Cuantity Security's quatation proce  Evaluabon price i fund coy
SWAPS (F) JEY 1,852 ,900,000.00 0.00 -=85 87000
JAPAN GOWT 2-¥R 0,1% 20-01/08:2022 JRY 107.000,000.00 100.02 107,067 954,00
JAPAN GOVT 2-YR 0,1% 21-0102/2023 JPY 30,000,000.00 100.14 30,052,664.00
JAPAN GOWT 2-YR 0,1% 21-01/032023 JPY 50,000,000,00 100,18 50,093, 938,00
JAPAN GOWT 2-YR 0.005% 21-01/042023 JEY 30,000,000.00 100.10 30,030,366.00
Incorparation costs JPY FRLTEFIETS
Amort.on incorp.costs (A) JEY =2, 308, TE1.00
Payabile Redemptions JPY -1,465,020,00
Incerporation cost payable JPY ~382,377.34
CIMA Mubual OMering fees (M) JEY 606,366 93
CIMA mutual oiffering fees (&) JPY 1,899 522,00
Fee cap adiusiment JPY 9.400,754.66
Custody safekeeping fees (A} JEY -26,577.00
Custody safekeaping fees (A) JPY -97 S6T.00
Custody safekeaping fees (M) JEY -2,0T0.00
Trusienr fees (4) JPY <10 TIT.00
Trustes faes (A) JPY -37,313.00
Trusies fass (M) JPY 433 62307
Financial reporting fees (A) JEY -2 615,00
Financial reporting fees (A) JPY -G90.00
Financial reparting fees (M) JPY «B58.00
Adminisiration fees (A} JPY =213, 186.00
Adminisiration fees (Al JPY -805,668.00
Legal and audit fees (A) JPY “113,212.00
Legal and audit fees (A) JPY 2B 3TZ00
Adminisiration fees (M) JPY -201 B3T.00
Legal and audit fees (M} JBY -32,007.00
Transaction chasges (M) JEY -6.311.81
Transfer agenl fees (A) JPY -183,360.00
Transfer agent fees (4] JPY 51,165,000
Transfer agernt féees (M) JPY -17,037.00
Cash at sight DE - BP25 SINGAPORE JPY 155,205 534.00
376,535,212 85
J_F Morgan China 2x Bear Fund 2026728
- Securty name Seciurity cumency CQuantity Security's quotaticn price  Evaluabion price in fund ooy
SWAPS [F) JPY 166,350,000.00 000 =1,7948,580.00
JARAN GONT 2-YR 0.1% 20-01/07/2022 JEY 2,00:0.000.00 100000 Z2,001.021.00
JAPAN GONT YR 0.1% 20-01/08/2022 JPY 3,000.000.00 100,02 3,001.506.00
JAPAN GONT Z-YR 0.1% 20-01/09/2022 JPY 5,000.000.00 10004 5,003.844.00
JARAN GONT 2-YR 0.1% 20-01/11/2022 JEY 5,00:0,000.00 100008 5,004.758.00
JAPAN GONT 2YR 0.1% 2101032023 JPY T.000.000.00 100,18 T.013.151.00
JAPAN GONT YR 0.005% 21-0104:2023 Y 15,000.000.00 100,10 15,015, 183.00
JAFAN GOVT 2-¥R 0.005% 21-01/052023 JEY 10,000.000.00 10010 10,010.481.00
Incorporation cosls MPY 1,205,813.15
Amorton incorp.costs (&) Py -1,258,101.00
Incorporation cost payable JEY -262.740.15
CIMA Mutual Cifering Tees (M) APy 606.360.93
CIVA mutual offfering fees (A) JPY =1, 8589,376.00
Fes cap Adjusirment JRY 7,252,037 .37
Custedy salekesping feas (A) Y -21.694.00
Cusiody safekeeping fees (A) FPY =82.393.00
Custody safekespang fees (K1) JRY -21,121.00
Trusbes fees (A) Y -186,654.00
Trustee fees (A) FPY =37.288.00
Trusbes faeg (M) JPY #33.623.07
Financial repornting fees (A) FPY -1.835.00
Financial reporing fees (A) JPY §.532.00
Financial reparting fees (M) JRY -1.737.00
Adromnigtration fees (A) Y -213.112.00
Administration fees (A) JRY -805.243.00
Legal and audit fees (A) JPY =12.340.00
Legal and audit faes (A) JPY -4,531.00
Administration fees (M) JPY -201.633.00
Legal and audit fees (M) JRY -8.353.00
Transacton charges (M) JPY -138,787.00
Transfer agent fees (A} SR =161,064.00
Transfer agen? feas (A) JRY 42 E26.00
Transfer agent fees (M) JPY -10,328.00
Cash af sight DE - BF25 SINGAPORE JPY 3401.493.00
52 T&7.689,37
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US TECHNOLOGY 2X BULL FUND

Pl ril) T

Security name Security currency  Cuanbity Security's quaotation price  Evaluation price in fund ey
SWAPS (C) JFY -135,850,000.00 o.0o0 .00
S5WAPS (F) JPY T35, 950,000.00 n.o0 =289.964,300,00
JAPAN GOVT 2-YR 0,1% 20-01/0872022 JFY 300,000.000.00 100.02 300, 190, 6:44.00
JAPAN GOAT 2-YR 001% 20-0111 172022 JEY 1,000,000,000.00 100.08 1,000,951, 844.00
JAPAM GOVWT 2-YR 0.1% 21-01/022023 JFY 380,000,000.00 10014 380,567 ,082.00
JAPAN GOVT 2-YR 0.1% 21-01/032023 JPY 150.000.000.00 100,16 150.281.815.00
Amed, on Incorp. cosis (A) JEY =145,438,00
At on Incorp. costs (A} JFY -3,304, 116.00
Fayable Redemplions JFY -88,230,588.00
Payable SWP JPY -8,858.210.00
Management fees (M) JPY 320,72548
Custody fees (A) JPY =100,111.00
Custody fees (4] JPY -21,285.00
Cap Fees CHD (A} JPY 3T BER.25
Cap Fees DDD (A) JPY JBSIETS
Custady feas (M) JFY -5,707,356.5T7
Audit fees (A) JPY =3.004 556.00
Audit fees (W) JEY <84, 100.00
Trustes fees (A) JPY -183.480.00
Trustes fees (A) JPY -41,141.00
Safakeeping fea (4) JFY <328 387,00
Safekeeping fae (&) JEY =27 268,00
Trusbes fises (M) JFY 492 568.00
Financial reparting (A) JFY -42 568,00
Fingncial reporting (&) JEY 5.048.00
Adminisiration fees (4] JEY -1,121,058.00
Administration fees (A) JPY -238,380,00
Compiliance fees (4) JF -12,775.00
Compliance fees (4) JFY -81,455.00
Legal fews (A} JPY =1,245.00
Legal fees (A) JEY =28,716.00
Transadtion fees (M) JFY -6,890,656.91
Transfer agent fees (A) JFY =104,110.00
Transfer agent fees (A) JPY -22,138.00
Cash at sight DE - BP25 SINGAPORE JEY G54 247 275,00
2.088.039,641.00
US TECHNOLOGY 2X BEAR FUND 2022829
Security name Senurity currency Quantity Security's quolation price  EvaluaBon price in fund ey
SWaAPS [C) JPY -2, 764, 400,000.00 .00 0.o0
SWAPS (F) JPY 2,784,400,000.00 0.00 A4, S06.840,00
JAPAN GOVT 2-¥YR 0.1% 20-01/08/2022 JPY 0, 000,000.00 100.02 80.057,.193.00
JAPAN GOWT 2-YR0.1% 21-01/03/2023 JEY 80,000,000.00 100.16 B0, 150,301.00
JAPAN GOWT 2-YR 0.006% 21-01/042023 JBY 120,000,000.00 100,10 120,121.463.00
JAPAN GOWT 2-YR 0.005% 21-01/062023 JEY 150, 000,000.00 100.11 150,170.075.00
Armort. on Incorp. costs (A) JPY -38.423.00
Amart. an Incarp, costs (A JBY -B48.557.00
Receivable SubscripSons JEY o4, 7T58.86T.00
Payable SWP JPY -534.315.00
Management fees (M) JEY 332,600.50
Cusiody fees (A) JPY =100,111.00
Custody feas (A} JBY -21,285.00
Cap Fees CHD (A} JPY 247 816.08
Cap Fees DDD (A) JPY 1,340, 945 82
Custody feas (M) JBY =108 256 B3
Audit fees (A) JPY -383 904 DD
Audit fees (k) JPY -23,268.00
Trustes faes (4] JPY <193.450,00
Trusies fees (A) JPY -41,141.00
Safekeaping fes (A) JPY -5, 488.00
Satekewping foe (4] JPY <T.204.00
Trustes fees (M) JEY 482 568.00
Financial réparting (A) JPY -2 568.00
Financial reparting (&) JPY 5. 948,00
Administration fees (A) JPY =1,121,058,00
Audrinistration fees (A) JPY -238,380.00
Compliance fees (4] JPY 1277500
Compliance fees (4] JPY -51.455,00
Legal fees (A) JEY -1.245.00
Legal fees (&) JPY ~28.716,00
Transaction fees (M) JPY -1.371 8TEET
Transier agent fees (A) JEY 104, 110,00
Transfes agent fees (A) JPY -22 138,00
Cash at sight DE - BP25 SINGAPORE JPY 50,001,570.00
544 005,524 68
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JL.F Morgan Gold 2x Bull Fund 2022628
Security name Security curre Cuanti ‘s quotation price  Evaluation price in fund o

SWARS (F) JEY 513,5T0.000.00 0.0 -26,264.734.00
JAPAN GOWT 2-YR 0.1% 20-01072022 JPY 10,000.000.00 100,00 10,005, 104,00
JAPAN GOVT 2-YR 0.1% 20-01/08/2022 JEY 30,000,000.00 100.02 30,019,084 00
JARPAN GOWT 2-YR 0.1% 21010220235 JEY 20,000,000.00 10012 20,035,110.00
JAPAN GOWT 2-YR 0.1% 21-01032023 JFY S00.000.000.00 100,18 500.939.384.00
Incorporation costs JPY 1,368,307 .04
Amaort.on incorp.oosts [A) JPY -1,518,885.00
Amort o incorp_costs (A) JFY 14,578.00
Incorparation cost payable JEY -B4.159.04
CINA, hutual Offering fees (M) JPY B0, 38593
CIMA rutual oiffering fees (A) JFY -1.665,346.00
Fee cap adudiment JBY 4 570,682 80
Custody safekeeping fees [A) JFY -112,738.00
Custody safekeeping fees (A) JPY «28.598.00
Custody safekeeping fees (M) JEY -34.808.00
Trusiss faas (A} JFY -16s5,624.00
Trustes faes (A) JEY 37.225.00
Trustes fees (M) JEY 433.623.07
Financial reporting fees (A) JPY ~2.010.00
Financial rapoming fees (A) JEY -7.600.00
Financial reporting fees (M) JEY -1.804.00
Administrateen fees (A) JPY =212 896.00
Administration fees (A) JEY =80 55800
Legal and audit fees (A) JPY =214, 840.00
Legal and audit fees (A) JEY -51.522.00
Administraton fees (M) JEY -201.719.00
Legal and audit fees (M) JPY <B7.549.00
Transier agent fees (A) JFY -144,880.00
Transfer sgent fees (4) JFY -38,280.00
Transfer agent fees (M) JPEY <36.303.00
Cash at sight DE - BP25 SINGAPQORE JPY B3,165.081.00
B20,138.459.89

J.P Morgan Gold 2x Bear Fund o]

Security name Security currensy Cruantity Security's qguotation pﬁu Evaluation price in fund cey

EWAPS (F) JPY 37,720,000,00 S16,764.00
JAPAN GONVT 2-YR 0.1% 20-01707/2022 JEY S0, 00000 1!]].[!] 500,255.00
JAPAN GOWT 2-YR 0.1% 20-01/082022 JPY 3.000,000.00 100002 3,001.906.00
JAPAN GOVT 2R 0.1% 21010352023 JPY 5.000.000.00 100,18 5.008.364.00
Tncorporation costs JPY 125, 18047
Amarl o e conts [A) JPY -120,675.00
Incorporation coa payable JPY -22,5T1A4T
CAMA Mutual Offering fees. (k) JPY BOE,366.63
CIMA rutual oiffering fees (4] JFY -1,896,857.00
Fee cap adusiment JPY B2TE44T.00
Cusiody safekeeping feas (A) JEY -21,514.00
Cusiody safekeeping fees (A) JPY -B1,004.00
Custody safekeeping feas (M) JFY -20,332.00
Trusten foes (A) JFY 196, 56700
Trusies faes (4) JPY =37.343.00
Trusies fees (M) J4PY 433 62307
Financial raposing fees (A) JEY -142.00
Financial reporting faes (A) JEY -555.00
Financial reperting fees (M) JFY =144.00
Administration fees (A) JPY =213, 374.00
Administration fees (A) JPY -B05,428.00
Legal and audit fees (A) JEY -1,152.00
Legal and audit fees (4] JPY -£.941.00
Administration fees (M) JPY <201, 680,00
Legal and audit Tees (M) JPY =1,067.00
Transfer agant fees (A} JPY =120,827.00
Transfer agent Teas (A} JFY -32,012.00
Transfer agent fees (M) JEY =30,254.00
Cash at sight DE - BP2S SINGAPORE JBY 1.036.314.00
13,684.993.00
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2022 6 9

416,775,237

416,775,237

416,775,237

742

742

742

416,970,731

196,236
416,774,495

416,774,495

416,775,237
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2022 6 9

416,970,731

196,236

0.9995
9,995

2022 6 9

697,403,215
982,073,484
1,262,505,968

100
100

416,970,731

99,632
99,632
14,906,068
20,005
20,005
20,005
20,005
20,005
20,005
20,005
20,005
401,705,359
416,970,731

2021 12 10

2022 6 9
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2022 6 30

184,919,643

134,051

184,785,592

24,730

7,472

49,736,211

396,085

49,340,126

4,248

11,615

396,861,209

204,309

396,656,900

54,837

7,233

56,603,861

136,858

56,467,003

5,823

9,697

100

2,291,914,443

110,338,482

2,181,575,961

315,289

6,919
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100

578,260,193

6,355,304

571,904,889

53,423

10,705

662,100,765

369,229

661,731,536

65,690

10,074

14,615,799

117,940

14,497,859

1,555

9,323

1,026,595,200

9,203,385

1,017,391,815

101,773

9,997

726,752,006

1,281

726,750,725

727,125,810

0.9995
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2021 9 11
2,294,100
1,082,500
5
2021 9
2022 6 11
2,294,100
1,082,500
5
2022 6
2022 6 243 959,713
121 529,863
63 207,279
59 222,571
243 959,713
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41 42
2021 31 2022 31
7,160,745 6,978,199
53,716 54,274
- 8,625
864,128 716,365
346,844 354,202
33,509 24,792
8,458,944 8,136,459
91,256 74,400
73,436 66,050
17,660 8,230
159 119
68,667 71,539
2,862 2,862
54,941 59,406
3 10,863 9,269
844,672 939,668
1 496,104 604,303
2 3,264 -
3 101,261 95,968
4 226,048 218,220
5 17,993 21,176
1,004,597 1,085,609
9,463,541 9,222,068

78/119



EDINETOOOO
0 o = G2
OOo0oodooodoodnooonoood

41 42
2021 31 2022 31
4,236 218
373,559 278,345
1 1,521 2,286
2 2 2
3 302,483 228,262
4 69,552 47,794
613,492 519,451
12,283 12,080
25,230 16,108
191,517 187,243
14,800 8,700
37,988 -
1,273,108 1,022,147
462,595 467,064
36,524 20,098
499,119 487,162
1,772,228 1,509,309
1,100,000 1,100,000
277,667 277,667
277,667 277,667
6,343,225 6,380,670
175,000 175,000
3,137,790 3,137,790
3,030,435 3,067,880
7,720,893 7,758,338
29,580 45,578
29,580 45,578
7,691,313 7,712,759
9,463,541 9,222,068
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41 42
(2020 ( 2021
2021 31 ) 2022 31 )
5,245,922 4,558,494
1,397,717 1,399,429
10,000 10,000
- 18,298
6,653,639 5,986,222
2,010,648 1,627,048
160 277
2,025,602 1,954,047
1 133,814 116,921
2 1,491,662 1,426,947
3 399,102 409,466
4 1,022 711
212,665 203,993
101,181 100,494
1 9,730 8,831
2 80,401 81,080
3 6,748 5,861
4 4,300 4,721
4,350,259 3,885,861
1,237,133 1,178,821
87,649 60,206
1,085,640 1,053,344
3 63,844 65,270
198,885 193,545
- 3,106
4,808 4,677
105 521
500 86
8,997 842
102,494 91,137
137,151 112,592
10 154,577 156,478
11 55,702 52,920
12. - 2,880
13 5,867 4,201
14 191,517 187,243
15 14,800 8,700
16 34,453 33,353
17 42,241 41,846
2,189,236 2,072,955
114,143 27,404
985 983
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69 48

498 -
482 581

- 37,988

70 1,408
2,106 41,010
7,741 12,166
- 0
7,741 12,166
108,508 56,248
2 319

319

820 -

- 1,110

695 -
2,084 734
2,121 -
5,723 1,844
102,788 54,722
42,912 2,388
2,215 14,889
57,660 37,444
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41 (2020 2021 31 )

1,100,000| 277,667 277,667| 175,000{ 3,137,790| 2,972,775| 6,285,565 7,663,233

57,660 57,660 57,660

C )
- - - - - 57,660 57,660 57,660
1,100,000{ 277,667 277,667 175,000 3,137,790| 3,030,435 6,343,225 7,720,893
1,215 1,215 7,662,018
57,660
28,364 28,364 28,364

C )

28,364 28,364 29,295
29,580 29,580 7,691,313
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42 (2021 2022 31 )

1,100,000| 277,667 277,667 175,000 3,137,790| 3,030,435 6,343,225 7,720,893

37,444| 37,444 37,444

« )
- - - - | 37,444] 37,444 37,444
1,100,000/ 277,667| 277,667 175,000| 3,137,790| 3,067,880 6,380,670| 7,758,338
29,580 29,580 7,691,313
37,444
15,998 15,998 15,998
« )
15,998 15,998 21,445
45,578 45,578 7,712,759
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39 2020 3 31 3
28 2018 2 16 44
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