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48,581 899,415
197,524,600 246,774,294
53,116,313 25,006,843
1,748,966 14,401,150
157,711,432 224,290,933
494,865 1,048,734
14,350,981 30,413,275
1,002,266 1,863,244
15,848,112 33,325,253
141,863,320 257,616,186
141,863,320 257,616,186
141,863,320 257,616,186
1,824,132
144,738,046
2,874,726 2,064,216
2,874,726 2,064,216
2,186,668
2,186,668
144,738,046 111,176,460
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C 2,874,726 C 3,791,279
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E 144,738,046 E 143,539,819
F 3,124,885,550 F 3,160,989,721
G 10,000 463 G 10,000 454
H 10,000 - H 10,000 -
1 - | -
1 2
2021 3 19 2021 9 11
2021 9 10 2022 9 12
2 4

52/88




EDINETOOOO
000000000000 0O0000O0O(E12448)
Oooooooooooooooooad

53/88



EDINETOOOO
000000000000 0O0000O0O(E12448)
Oooooooooooooooooad

1 2
2021 9 10 2022 9 12
1 2
2021 3 19 2021 9 11
2021 9 10 2022 9 12

739,440 596,910
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1 2021 9 10
497,580,122 - 522,839,989 25,259,867
497,580,122 - 522,839,989 25,259,867
2 2022 9 12
516,939,428 - 553,143,483 36,204,055
516,939,428 - 553,143,483 36,204,055
)
1 2021 9 10
857,462,821 - 856,107,999 1,354,822
857,462,821 - 856,107,999 1,354,822
2 2022 9 12
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1,791,721,422 1,785,383,430 6,337,992
1,478,134,632 1,472,456,980 5,677,652
313,586,790 312,926,450 660,340
1,791,721,422 1,785,383,430 6,337,992

2 2022 9 12
1,599,463,776 1,638,973,559 39,509,783
1,322,206, 665 1,353,923,853 31,717,188
277,257,111 285,049,706 7,792,595
1,599,463,776 1,638,973,559 39,509,783
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368,000,000 368,000,000

368,000,000 368,000,000

333,546 641,408,958

333,546 641,408,958

368,333,546 1,009,408,958

IPATH SERIES B S&P 500 VIX 1,509 27,871.23

SPDR GOLD SHARES 4,535 724,783.70

6,044 752,654.93

(107,494,177)

ISHARES 1BOXX INVESTMENT GRA 21,289 2,307,301.82

ISHARES MSCI USA MIN VOL FAC 52,311 3,850,089.60

ISHARES MSCI USA MOMENTUM FA 13,670 1,968,890.10

PROSHARES VIX MID-TERM FUT 985 31,992.80

88,255 8,158,274.32

(1,165,164,738)

94,299 8,910,929.25

(1,272,658,915)

ISHARES EDGE MSCI ERP MINVOL 38,098 1,903,757.06

38,098 1,903,757.06

(273,817,377)

2,555,885, 250

(1,546,476,292)
)
)
)
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2021 3 31 2022 3 31

7,648,171 8,881,852
200,486 200,271
113,842 -
1,490,727 1,515,280
130,764 312,387
258,067 32,339
5,074 9,953
9,847,134 10,952,085
1707,678 1657,578
1345,634 1273,616
1,354 -
1,054,667 931,194
125,943 176,635
22,934 27,900
148,878 204,535
4,362 6,531
300,000 300,000
13,175 19,485
223,189 240,647
15,044 29,735
555,772 596,399
1,759,319 1,732,130

11,606,453 12,684,216
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2021 3 31 2022 3 31
288,719 760,150
940,511 1,014,467
149 -
461,104 500,292
479,258 514,174
38,371 40,746
145,252 336,717
26,255 254,752
155,393 165,699
3,666 3,666
1,598,171 2,576,200
138,492 86,543
227,552 228,039
366,045 314,582
1,964,216 2,890,782
1,000,000 1,000,000
660,443 660,443
2,854,339 2,854,339
3,514,783 3,514,783
83,040 83,040
3,092,001 3,092,001
1,952,160 2,103,933
5,127,202 5,278,975
9,641,986 9,793,758
251 325
251 325
9,642,237 9,793,433
11,606,453 12,684,216
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2021 3 31 2022 3 31
6,334,125 7,916,562
11,877 40,707
1,871,659 2,132,888
550,486 438,441
6,666 10,000
8,774,814 10,538,599
1,908,970 2,129,117
54,081 46,842
250 250
1,629,740 2,446,317
694,741 803,814
934,999 1,642,503
382,749 439,674
138,454 145,382
21,821 21,451
97,182 106,245
13,023 10,338
6,147 7,239
279 106
4,114,246 5,207,584
2,035,031 2,193,365
65,817 65,537
1,535,188 1,647,697
411,987 444,284
22,038 35,846
155,393 165,699
303,647 326,765
40,150 31,829
1,508 2,525
8,669 11,484
9,202 6,856
68,896 84,051
275,188 450,152
145,682 56,072
128,728 203,922
98,607 275,646
167,863 73,144
3,147,203 3,881,516
1,513,364 1,449,498
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100 107

30 270

12 145

11,496 11 810

327 155

3,001 1,551

4,967 4,039

645 524

645 524

1,517,687 1,453,013

222,760 2.

222,760 -

1,294,926 1,453,013

334,591 462,476

107,115 14,436

441,707 448,039

853,219 1,004,974
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1,000,000 660,443 2,854,339 3,514,783
1,000,000 660,443 2,854,339 3,514,783
83,040 3,092,001 2,227,250 5,402,292 9,917,076
1,128,309 1,128,309 1,128,309
853,219 853,219 853,219
- - 275,090 275,090 275,090
83,040 3,092,001 1,952,160 5,127,202 9,641,986

- - 9,917,076

1,128,309

853,219
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251 251 274,838

251 251 9,642,237
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1,000,000 660,443 2,854,339 3,514,783
1,000,000 660,443 2,854,339 3,514,783
83,040 3,092,001 1,952,160 5,127,202 9,641,986
853,201 853,201 853,201
1,004,974 1,004,974 1,004,974
- - 151,772 151,772 151,772
83,040 3,092,001 2,103,933 5,278,975 9,793,758

251 251 9,642,237

853,201

1,004,974

577 577 ST7
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325 325 9,793,433
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2021 3 31 2022 3 31
1,496 1,810
2
2020 4 1 2021 3 31
2021 4 1 2022 3 31
2020 4 1 2021 3 31
18,887 - - 18,887
1
1
2020 6 30 1,128,309,380 | 59,740 00 [2020 3 31 [2020 6 30
2
1
2021 6 30 o g
853,201,338 45,174 00 3 31 6 30
2021 4 1 2022 3 31
18,887 - - 8,857
1
1
2021 6 30 2021 2021
853,201,338 45,174 00 3 31 6 30
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2022 6 30 2022 2022
1,004,958,383 53,209 00 3 31 6 30
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1 476,805 470,945
1 1,562,983 1,092,037
2,039,788 1,562,983
1
2
2021 3 31
1 7,648,171 7,648,171 -
2 1,490,727 1,490,727 -
3 130,764 130,764 -
4 258,067 258,067 -
5 113,842 113,842 -
6
4,362 4,362 -
7 300,000 287,140 12,859
9,945,937 9,933,077 12,859
1 461,104 461,104 -
2 479,258 479,258 -
940,362 940,362 -
2021 3 31

138,492
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2022 3 31
6,531 6,531 -
300,000 284,045 15,954
306,531 290,576 15,954
86,543 86,624 81
86,543 86,624 81
2021 3 31
7,648,171 - - _
1,490,727 - - -
130,764 - - -
258,067 - - -
113,842 - - -
- - 3,261 -
- 300,000 - -
9,641,574 300,000 3,261 -
2022 3 31
- 960 3,595 -
- 300,000 - -
- 300,960 3,595 -
3
1
31 2019 7 4 26
6,531
(GED)
1 2 3
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3
3
2021 3 31
) 4,362 4,000 362
4,362 4,000 362
) — - -
4,362 4,000 362
2022 3 31
) 1,008 1,000 8
1,008 1,000 8
) 5,523 6,000 476
5,523 6,000 476
6,531 7,000 468
2020 4 1 2021 3 31
) C )
) 1,012 12 _
2021 4 1 2022 3 31
) C )
) 2,145 145 _
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2020 4 1 2021 3 31

9,979
145,682

67,527

223,189

695,521
918,984

223,462
273

223,189

223,189

223,189

145,682

2021 4 1 2022 3 31

223,189
56,072

73,530

240,647

764,992
1,005,913

240,920
273

240,647

240,647

240,647

56,072
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2021 3 31 2022 3 31
47,581 50,737
13,802 23,129
69,676 69,825
58,313 42,406
31,870 50,556

221,244 236,654
69,676 69,825
151,567 166,829
68,071 63,406
68,340 73,686
111 -
136,523 137,093
15,044 29,735
2021 3 31 2022 3 31
30.62 % - %
0.03 -
5.27 -
1.90 -
0.09 -
34.11 % - %
100
0.214
2020 4 1 2021 4 1
2021 3 31 2022 3 31
62,571 227,552
227,390 -

162 486
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90
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150,000
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853,219 1,004,974
853,219 1,004,974
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