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2,100,952 17,157,984
20,924,151 85,480,371
20,000 19,998
23,045,103 102,658,353
23,045,103 102,658,353
38,964 9,140,380
16,812 21,584
336,167 431,548
35
3,303 4,254
395,246 9,597,801
395,246 9,597,801
17,890,000 120,070,000
4,759,857 27,009,448
22,649,857 93,060,552
22,649,857 93,060,552
23,045,103 102,658,353

52/125



EDINETOOOO
00000000000 DOO000OO0(ELLT764)
OOoooooooooooooood

1 2
26 12 10 27 12 11
27 6 9 28 6 10
1,748 434
27,801,739 42,183,534
27,803,487 42,183,100
4,065
24,641 21,584
492,659 431,548
4,862 4,254
522,162 461,451
27,281,325 42,644,551
27,281,325 42,644,551
27,281,325 42,644,551
45,669,091 30,515,875
4,759,857
15,329,822 36,178,872
15,329,822
36,178,872
13,542,241 55,819,501
55,819,501
13,542,241
16,600,185 27,009,448
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1
27 12 10 28 6 10
1 1
1,789 12,007
2 5 6 1 10
27,009,448
) 1 3 1
1 12,661 1 7,751
1 2
27 12 10 28 6 10
1
2
3
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1 2
26 12 10 27 12 11
27 12 10 28 6 10

17,890,000

1,486,980,000 642,880,000

1,469,090,000 540,700,000

26 12 10 27 12 10
27 12 11 28 6 10
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1 2
27 12 10 28 6 10

8,873,742 12,945,090
128,166,672 150,163,102
20,000 19,998

2
137,060,416 163,128,190
137,060,416 163,128,190

1,127,000
24,295 18,398
485,939 367,880
26
4,792 3,618
1,642,026 389,922
1,642,026 389,922
223,580,000 281,040,000
88,161,610 118,301,732
135,418,390 162,738,268
135,418,390 162,738,268
137,060,416 163,128,190
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1 2
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27 6 9 28 6 10
332 141
6,902,635 116,562
6,902,303 116,703
1,240
13,627 18,398
272,341 367,880
2,666 3,618
288,634 391,136
7,190,937 274,433
7,190,937 274,433
7,190,937 274,433
1,132,411 3,147,462
88,161,610
837,445 73,454,526
837,445 73,454,526
65,517 106,467,677
65,517 106,467,677
7,551,420 118,301,732
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22,358 28,104
5 6 1 10 2 5 6 1 10
88,161,610 118,301,732
1 3 1
6,057 1 5,791
1 2
27 12 10 28 6 10
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223,580,000
508,580,000 238,050,000
285,000,000 180,590,000

26 12 10 27 12 10
27 12 11 28 6 10
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1 2

27 12 10 28 6 10
709,417 107,051,901
3,186,432 616,519,980
20,000 19,998
3,915,849 723,591,879
3,915,849 723,591,879
57,592,000
17,060 37,295
341,134 745,880
221
3,351 7,399
361,545 58,382,795
361,545 58,382,795
3,350,000 841,010,000
204,304 175,800,916
25,772 7,732
3,554,304 665,209,084
3,554,304 665,209,084
3,915,849 723,591,879
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1 2
26 12 10 27 12 11
27 6 9 28 6 10
1,321 56
11,074,630 55,919,037
11,073,309 55,918,981
8,097
31,976 37,295
639,423 745,880
6,334 7,399
677,733 798,671
11,751,042 56,717,652
11,751,042 56,717,652
11,751,042 56,717,652
20,333,613 25,272,298
204,304
41,111,721 71,829,496
41,111,721 71,829,496
78,081,912 216,389,362
78,081,912 216,389,362
28,387,620 175,800,916
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1
335 84,101
2 5 6 1 10
175,800,916
1 3 1
10,610 1 7,910
1 2
27 12 10 28 6 10
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1 2
26 12 10 27 12 11
27 12 10 28 6 10

3,350,000

1,009,740,000 1,359,200,000

1,006,390,000 521,540,000

26 12 10 27 12 10
27 12 11 28 6 10
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1 2
27 12 10 28 6 10
186,386,498 226,014,980
2,697,278,999 2,863,745,605
20,000 19,998
4,337,776
51

2,888,023,324 3,089,780,583
2,888,023,324 3,089,780,583
35,361,652 72,229,714
478,276 549,517
9,565,467 10,990,240
467
95,591 109,843
45,500,986 83,879,781
45,500,986 83,879,781
4,755,280,000 4,966,790,000
1,912,757,662 1,960,889,198
2,842,522,338 3,005,900,802
2,842,522,338 3,005,900,802
2,888,023,324 3,089,780,583
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1 2

26 12 10 27 12 11

27 6 9 28 6 10
5,772 4,053
11,857,906 66,981,313
11,863,678 66,985,366
25,427
264,713 549,517
5,294,201 10,990,240
52,885 109,843
5,611,799 11,675,027
6,251,879 55,310,339
6,251,879 55,310,339
6,251,879 55,310,339
33,524,529 117,989,332
1,912,757,662
296,958,463 1,851,262,874
296,958,463 1,851,262,874
747,953,309 2,072,694,081
747,953,309 2,072,694,081
411,218,438 1,960,889,198
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1
475,528 496,679
5 6 1 10 2 5 6 1 10
1,912,757,662 1,960,889,198
1 3 1
5,978 1 6,052
1 2
27 12 10 28 6 10
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4,755,280,000

8,516,520,000 4,602,710,000

3,761,240,000 4,391,200,000

26 12 10 27 12 10
27 12 11 28 6 10
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27 12 10 28 6 10
1,016,569 2,376,641
12,944,679 21,856,934
20,000 19,998
13,981,248 24,253,573
13,981,248 24,253,573
3,593 9,830
71,830 196,559
4
648 1,903
76,071 208,296
76,071 208,296
11,040,000 23,160,000
2,865,177 885,277
1,696,675 153,373
13,905,177 24,045,277
13,905,177 24,045,277
13,981,248 24,253,573
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1 2
26 12 10 27 12 11
27 6 9 28 6 10

111 121
4,176,390 10,223,348
4,176,501 10,223,227
730
3,508 9,830
70,032 196,559
635 1,903
74,175 209,022
4,102,326 10,432,249
4,102,326 10,432,249
4,102,326 10,432,249
4,051,278 6,595,620
2,865,177
2,095,509 30,969,938

2,095,509
30,969,938
1,645,506 29,113,209
29,113,209

1,645,506
501,051 885,277
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1,104 2,316
1 2 1
12,595 10,382
1 2
27 12 10 28 6 10
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1 2
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11,040,000
88,170,000 110,320,000
77,130,000 98,200,000
26 12 10 27 12 10
27 12 11 28 6 10
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1 2
27 12 10 28 6 10
45,314,417 108,071,085
800,674,987 1,587,821,414
20,000 19,998
12
846,009,416 1,695,912,497
846,009,416 1,695,912,497
20,422,986
118,619 237,937
2,372,380 4,758,766
223
23,661 47,529
2,514,660 25,467,441
2,514,660 25,467,441
1,200,330,000 1,879,340,000
356,835,244 208,894,944
843,494,756 1,670,445,056
843,494,756 1,670,445,056
846,009,416 1,695,912,497
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1 2

26 12 10 27 12 11

27 6 9 28 6 10
2,034 1,640
53,779,351 223,175,099
53,777,317 223,176,739
13,134
84,526 237,937
1,690,376 4,758,766
16,848 47,529
1,791,750 5,057,366
55,569,067 218,119,373
55,569,067 218,119,373
55,569,067 218,119,373
12,201,690 130,939,960
356,835,244
26,764,146 399,663,871
26,764,146 399,663,871
61,565,010 338,902,984
61,565,010 338,902,984
78,168,241 208,894,944
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120,033 187,934
55 6 1 10 2 55 6 1 10
356,835,244 208,894,944
1 3 1
7,027 1 8,888
1 2
27 12 10 28 6 10
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1,200,330,000

2,627,730,000 2,371,270,000

1,427,400,000 1,692,260,000

26 12 10 27 12 10
27 12 11 28 6 10
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1 2

27 12 10 28 6 10
4,138,676 10,663,326
71,181,581 81,519,393
20,000 19,998
4,211,041

1

75,340,258 96,413,758
75,340,258 96,413,758
7,462,980
20,884 12,457
417,629 249,141
22
4,123 2,428
442,636 7,727,028
442,636 7,727,028
62,850,000 105,400,000
12,047,622 16,713,270
4,795,644 28,312
74,897,622 88,686,730
74,897,622 88,686,730
75,340,258 96,413,758
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427 143

13,716,394 19,028,273

13,716,821 19,028,130

1,624

13,744 12,457

274,888 249,141

2,690 2,428

291,322 265,650

13,425,499 19,293,780

13,425,499 19,293,780

13,425,499 19,293,780

10,610,562 15,964,955

12,047,622

20,230,767 3,702,836

20,230,767 3,702,836

20,562,848 29,134,903

20,562,848 29,134,903

2,482,856 16,713,270
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6,285 10,540
2 55 6 1 10
16,713,270
! 3 1
11,917 1 8,414
1 2
27 12 10 28 6 10

78/125



EDINETOOOO
0 o = G2
OOoooooooooooooood

1
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62,850,000
493,000,000 314,870,000
430,150,000 272,320,000
26 12 10 27 12 10
27 12 11 28 6 10
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1 2
27 12 10 28 6 10
105,910,373 126,944,943
762,427,532 772,420,308
29

868,337,934 899,365,251
868,337,934 899,365,251
76,940,000 44,121,174
2,428 983

21,833 8,820

262

30,343 20,082
76,994,604 44,151,321
76,994,604 44,151,321
791,400,000 855,410,000
56,670 196,070
791,343,330 855,213,930
791,343,330 855,213,930
868,337,934 899,365,251
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93,526 2,743

7,224

93,526 4,481

11,136

3,282 983

29,447 8,820

40,921 20,082

73,650 41,021

19,876 45,502

19,876 45,502

19,876 45,502

1,755

56,670

218,724

218,724

314,377

314,377

19,876 196,070
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79,140 85,541
55 6 1 10 2 55 6 1 10
56,670 196,070
1 3 1
9,999 1 9,998
1 2
27 12 10 28 6 10
1
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791,400,000
20,258,160,000 4,220,060,000
19,466,760,000 4,156,050,000
26 12 10 27 12 10
27 12 11 28 6 10
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- 2X

- 2x

- 2X

- 2x

- 2x

- 2X

- 2X

- 2X

- BRL 2x

- BRL 2x

- 2X

- 2x
India 2x Bull Fund DOIEITTL

ASLH e Cuantity Narkst prics (33541 ooy, Market valus incl. soonosed interest (fund ooy Fumd ooy,

ol

JAPAN GOVT YR 0.5% 112000072006 1, B00,000,000,000000 100, 115000 1,08 B4 85600 JPY
JAPAN GONT 2958 0 1% 0002006 1579, 700,000 000000 1060 01 B000 1300 443, 526100 4P
Tolbal retum swap 7,243, 150,000 000000 0000000 306,206,657 00 JEY
Cash ot sight DE - BP2S SINGAPORE 1,545,558, Fra.00 P
Transter agent ks (A] - 165,654 D0 JPY
TrOfERClon Chges. 8%, 12800 S
Lesgal and sl fees (M) 2571,354 00 JE
Lozl i o fees: (A) 5,803 342,00 JPY
AT AN B (A) 3202 24100 JPY
Financsl reporng fees (A} -5, 59200 JFY
Trurafes e [A) «1, 335 631,00 JEy
sy sakeieeping fees (A) -F G687 927 00 P
Crrsindy Wansaclon fses (A) -5 (T80 JFY
Fee Cap Asjusiment -1.253, 18400 JFY
A Fro el ifTring feess () -340, 806 00 JPY
A1 - Management fees (M) BB3.603.00 P
INCopOratan ol paryalle -1 608 BEZ D0 S
Payabie Redemplions. ~H06,812,641.00 P
Swaps - Receatie 42401600 JF
Amoit o INCOMp Costs (A} -3 B2 03600 P
St cots 10, L

84/125
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Iredia 2x Bear Fund LN e
Aszat name Guantity Market price (33setocy.]  Markel valus inch accrusd interest ffumd coy.)  Fund coy.
H
JARAN GONT 2R 001% 1415080018 116,000, 000 DODODH 100 DAGO00 16,015,502 00 JFY
Tkl feham Swap 170000 DO0000 01 OO0 <172, v O JPY
Cash 2t sight DE - BFJS SINGAPCRE JTITE JFY
Transfer agert kees (A) 16556400 E
Transaction chapes 40433100 JFY
Legal ahd s fees i) o 5 00 i
Legal and st fers (A) -HRITam JFY
Agmenisirabon fees (A) -2.21597000 JFY
Financil reporting lees (4] 481 552 00 JFY
Trustes feds (A) 120,687 00 SRy
Cumindy saleieeping boes (4) 61565300 JFY
Custody rarmaction foes (A} 56407800 JFY
Fes Cap Atjustment 37 2200 JFY
COMLA Frictusl offfeing ees (A A0, B0 00 Y
Al - Management ees (M) 66537700 Y
s - Payable 3685000 JPY
INCOFpOnation Cos! payabie 0712210 JPY
Payable Redemptions FI7 50000 B
At on NCOp 0SS (A -85 T 00 JFY
dncomportion costy x Y
TEger 2800
Chéna 2x Bull Fund e
Asse nams Chianitty Market phc (5581 0oy WA value incl aterusd imtetest (und ey Fund sy,
JPY
JAPAN GOVT SR 0.5% 1120002018 ?m.ommmm 1000175000 00, T, oha 00 JPY
ANPAN GOWT 2R 01% 1415020018 TS50, 0000 0000 000000 1000000 T50,404, 17800 JPY
Total retuam 4,127,330 000 0000T n 0oocon Magsagsno0  Je
Cazh o sight DE - BP25 SINGAPORE 1,296 284,66200 JPY
Traresfer apent fevs () =S5 700 Y
Traniacion charges ST, 204,00 JPY
Legal and aua fors (M) 1.087,152.00 Y
Lesgyanl e il hesess () 248050200 JY
ADNTENST ABON Fees (A) 2 218383 00 JPY
Financial pegoriang e (4] 21,552 00 JPY
Trustee fees (A} ~F46,553.00 JFY
Cuestody stskisnang bees [A) 2,720 42200 JY
Cipstody randacton fees (&} <S54, 05000 JPY
Fwt Cap Adfpursament 5 154,00 Y
CINGA mtul offtening fees (A) 4150200 JPY
AT - Managésmisn bses (1) £24 681 00 JPY
Inconparaloh dosl puryable <5 e 00 00 JPY
Puryable Redemiions =180, 204, 20500 JPY
Swagrs - Recenvalie 14,0050, 153,00 JPY
Amar on IRCO. o (&) 134T, 100 S
JDcpcportion ot uéaﬁﬁﬁ_ﬂ
Chena Ix Bear Fund ol EO T
Aszet name Suantity Market price (xssef ooy Market vaise incl sccnsed interest {fand coy.) Fumd coy.
JEY
JARAN GONT 5-YR 05% 11-200030016 25000000 DO00ON 100 115000 F5.062 T34 D JSFY
JAPAN GONT 2-YR 0% 14- 15085016 130 0001000 000000 108 025000 130,158 45800 S
SAPAN GOWT 2R 0 1% 14- 0016 A5 0000 000 QOO0 0 G000 45 CoGs B30 00 SF
Total retum swap S35 240 000 DODOON 0000000 45 300 645 00 Y
Cash at sight DE - BFIS SINGAPCRE 150712391 00 JF
Trarester agent fees {A) 165,257 DO 4
TrawvimcTion chadpes -1,005.0651, 00 SF
Ll andl dadt tees (M) .0 00 SFY
Lega and s fees (4] 54, 5058 OO Y
Adminfsiraton fees (A) 2214565 00 Y
Financial rporiing sees (4] 51,554 00 Y
Trusiee fees (A) -TI0EET. D0 JSFY
Cusiody saleheepang fees |A) -1.0651, 730,00 SFY
Caistody rarsachon fees (&) e, O O S
Fee Cap Adpstmaent F31.007 0 JFF
CInLA mutuad oifiering fees () 21 527 00 47
AT - Management Sees (M) EES 0T DO JFY
Indsfpesfaticnn €08t funyabie 1,305 247 00 P
Reevabie SsCrpion s A EST B DD JF
S - Recenable ¥R EM 00 JSFY
At 0N IRCOM: oosts. (&) <00 B0 O JEY
I sl 1 1 S

N 00, 125 00
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Brazd Unhadged 2% Busl Furd EIEEES]

Azset Name Market Prics (43561 Coy)  Market Valus incl Accrued Ingeest (Fund Coy)  Fund Coy
CONTERPART SIWP }, %5, 330, 000 DO0000 0.000000 ~36,958 K35 00 Py
CONTERPART SWP 4,305,330 000, 000000 0000000 000 JPy
JAPAN GONT 2YR 0.1% 14- 15042016 5,000,000 000000 100041000 505847 1.00 Py
JAPAN GOVT BYR O 1120032015 200,000,000 000000 100 11700 200,507,973 00 JFY
At on Incorp. costs (A) ~J68,397 00 Py
Tees paid i achance (MAN) 653504 00 JPy
Incorporation cos! payable -485,823.00 st
Management tees (M) 1,235,531 00 JFY
Custody fees. {A) -530,633.00 Py
A e (A -B21.839.00 JPy
Auge fees (M) 408,069.00 JPY
Trustee fees (A) 238,673.00 JPY
Truster Sol up foe 85,257 00 Py
Salekeping foe (A} F291000 Py
Truster fees (M) 3,715.00 JPY
Trussee Set up fee (M) -2,504.00 JPY
Salederping toe | M) 0661 00 Py
Financial reporting (Al 50,157 00 JPY
Admnisiaton fees (A ~1,835028.00 JFY
AT O fees (M) «17,875.00 JFY
Transaction fees 1,051, 164.00 Py
Transter agers lees (A <146, 154.00 Jp
Service fees (4] 36235500 JEry
Cirh o ight D - BPZS SINGAPORE i o0 JPY

434,774 545 D)

Brazil Unhedged 2 Bear Fund fidl o bl ]
Aa# Namse sty Market Price (Asset Coyl  Markelt Vilies inel Accrusd Interest [Fund Coy) Fund Sty
CONTERPART 5w -0 0800, 00K D000 LL000000 [T Y
CONTERPART SWFP 360,000,000 DOOOOD DI000000 1,060,204 00 JPY
JAPAN GOWT BYRO1% 1405002006 13 000,000 000000 10004 1000 12,000,000 00 JFY
JAPAN GOVT 298 0 1% 1415082016 4 0800 00K (00 100.088000 A, 006,000.00 AP
JAPRN GONWT 5-YR 0 5% 11- 2003016 24,0800, 0080 DO0000 100 117000 4,000, 155,00 JPY
Amort. of NG, costs (A) ~24627.00 ST
fees pud iR Sdvance (MAN) 147,802.00 JFY
I i Eon1 fany ol ~125.263.00 AP
Managerment beess (M} 1,270, 185,00 Y
Custody fees (A) B0, 6XN. 00 ST
At P (A} 4084, 550.00 JFY
At b (M 54 604.00 AP
Trustee fees (A) ~239,573.00 JFY
Trusiee Sel up fee 46257 00 ST
Slesapang e (A) 847100 JFY
Tristis foes (M) 1371500 APy
Trustee Sel up tee (M) +2,508,00 Y
Sreksepang toe | M) <1,6TR.00 ST
Financial reporting (A) <40, 157.00 JFY
ASETEREIANON feed (A) -1, B35,028.00 AP
Adminksiraton fees (M) -AT,816.00 Y
Transacton fees -220,513.00 ST
Trarfer sgend fees (4] 146, 164 00 JFY
St hies (A 362, 355,00 Ay
a1,
Brazil Hedged 2x Bull Fund 201812128
Azt Mame Markst Price [Asset Coy)  Market Valus incl. Accrued Interest [Fund Coy)  Fund Coy
CONTERPART 5@ 156,540,000, 000000 0 EO0000 6,754, 270 00 e
CONTERPART W -5 50000 DO00NC 0 Qo000 oo E
JAPAN GOVT 2-YR 01% 14-15T201E 22004, 000 D000 100 L4 5000 FROBH100 Y
JAPAN GONT 2:YR 0 1% 1410002016 40,008,000 000000 100 DAB0O0 40050, 104 00 JPY
Amoat on Incorp. cosls (A} -15 16300 Y
fees paid i acvance (MAN) 133.576.00 E
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