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Independent Auditor’s Report

To CIBC Bank and Trust Company (Cayman) Limited
not in its individual capacity but solely as Trustee of DIAM Cayman Trust — Aspect Managed Futures Fund,
aseries trust of DIAM Cayman Trust

Our opinion

In our opinion, the fi ial st: present fairly, in all material respects, the financial position of
DIAM Cayman Trust — Aspect Managed Futures Fund (the “Class Fund™), a series trust of DIAM Cayman Trust
as at 30 November 2019, and its financial performance and its cash flows for the year then ended in

accordance with International Financial Reporting Standards.

What we have audited

The Class Fund's financial statements comprise:

o the statement of financial position as at 30 November 2019;

e the statement of comprehensive income for the year then ended;

e the statement of changes in net assets attributable to unitholder for the year then ended;

e thestatement of cash flows for the year then ended; and

e the notes to the financial statements, which include a summary of significant accounting policies.

Basis for opinion

‘We condueted our audit in accordance with International Standards on Auditing (ISAs). Our
responsibilities under those standards are further described in the Auditor’s responstbilities for the audit
of the financial statements section of our report.

‘We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for our
opinion.

Independence

‘We are independent of the Class Fund in accordance with the International Ethies Standards Board for
Accountants’ Code of Fthics for Professional Accountants (IESBA Code). We have fulfilled our other
ethical responsibilities in accordance with the IESBA Code.

Other Information

Management is responsible for the other information. The other information comprises the
Supplementary Schedule of Investments (Unaudited) on pages 38-44 (but does not include the financial
statements and our auditor's report thereon).

Our opinion on the financial statements does not cover the other information and we do not express any
form of assurance conclusion thereon,

PricetsaterhouseCoopers, 18 Forum Lane, Camana Bay, P.O, Box 258, Grand Cayman, Cayman Islands,
KY1- 1104, T: +1(345) 949 7000, F: +1(345) 949 7352,

o1-

20



pwec

Independent Auditor’s Report (continued)

To CIBC Bank and Trust Company (Cayman) Limited
not in its individual capacity but solely as Trustee of DIAM Cayman Trust — Aspect Managed Futures Fund,
aseries trust of DIAM Cayman Trust

In connection with our audit of the financial statements, our responsibility is to read the other information
jdentified above and, in doing so, consider whether the other information is materially inconsistent with
the fi ial s or our knowledge obtained in the audit, or otherwise appears to be materially
misstated. If, based on the work we have performed, we conclude that there is a material misstatement of
this other information, we are required to report that fact. We have nothing to report in this regard.

Responsibilities of management for the financial statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with International Financial Reporting Standards, and for such internal control as
management determines is necessary to enable the preparation of financial statements that are free from
material misstatement, whether due to fraud or error.

In preparing the fi jal ma tis ible for ing the Class Fund’s ability to
continue as a going concern, disclosing, as applicable, matters related to going concern and using the
going concern basis of accounting unless management either intends to liquidate the Class Fund or to
cease operations, or has no realistic alternative but to do so.

Auditor’s responsibilities for the audit of the financial statements
Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are
free from mateﬁal misstatement, whether due to fraud or error, and to issue an auditor’s report that

Tud ble assurance is a high level of assurance, but is not a guarantee that an
audit conducted in accordance with ISAs will always detect a material misstatement when it exists.
Misstatements can arise from fraud or error and are considered matenal if, individually or in the

aggregate, they could reasonably be expected to infl the ec ic decisions of users taken on the
basis of these financial statements.

As part of an audit in accordance with ISAs, we ise professional judg and maintain professional
scepticism throughout the audit. We also:

s Identify and assess the risks of ial mi| t of the fi ial whether due to

fraud or error, design and perform audit procedures responsive to those risks, and obtain audit
evidence that is sufficient and appropriate to provide a basis for our opinion, The risk of not detecting
a material misstatement resulting fmm ﬁaud is h!gher than for one resulting from error, as fraud may

involve coll forgery, i i i or the override of internal
control.

e Obtain an understanding of internal control relevant to the audit in order to design audit procedures
that are appropriate in the eireu but not for the purpose of expressing an opinion on the

effectiveness of the Class Fund's internal control.

e Evaluate the appropriateness of accounting policies used and the reasonableness of accounting
estimates and related disclosures made by management.
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Independent Auditor’s Report (continued)

To CIBC Bank and Trust Company (Cayman) Limited
not in its individual capacity but solely as Trustee of DIAM Cayman Trust — Aspect Managed Futures Fund,
a series trust of DIAM Cayman Trust

s Conelude on the appropri; of: ’s use of the going concern hasis of accounting and,
‘based on the audlt ewdence obtained, whether a material uncertainty exists related to events or
conditions that may cast significant doubt on the Class Fund'’s ability to continue as a going concern. If
we conclude thata matenal uncertainty exlsts we are required to draw attention in our auditor’s
report to the related discl in the fi or, if such disclosures are inadequate, to
modify our opinion. Our conclusions are based on the audit evidence obtained up to the date of our
auditor’s report, However, future events or conditions may cause the Class Fund to cease to continye
as a going concern.

e FEvaluate the overall presentation, structure and content of the financial statements, including the
diselosures, and whether the financial statements represent the underlying transactions and events in
a manner that achieves fair presentation.

‘We communicate with those charged with governance regarding, among other matters, the planned scope
and timing of the audit and significant audit findings, including any significant deficiencies in internal
control that we identify during our audit.

Other Matter

This repont, including the opinion, has been prepared for and only for the Class Fund in accordance with
the terms of our engagement letter and for no other purpose, We do not, in giving this opinion, accept or
assume responsibility for any other purpose or to any other person to whom this report is shown or into
whose hands it may come save where expressly agreed by our prior consent in writing.

15 May 2020
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5w (1,741,511) — — (1,741, 511)

aEast $ (1,741,511) $§ (4,740,410) $ — $ (6,481,921)

2 OMAEDNEFE 22 T 361 5 ARSI IS & . Do LL TICHH SN D HREITIE, &% b
SR KE OHGIFT CHG | S 2 IR £ < OXKEMBE IR, :PoJ:U*LIU%@V
TVUERERDHY ET, 772 NiE. IO OREITIR D AFAMEE 2R L £ A,

TEHETH D LIxBbhigng, ARTEHIE, 7+ —7 —OREME, BEFRERA 7y Mok
LR S A RIS FE 15 Te I B S TREl S 45 185 TS T2 ARl i i L~ 2 125 ﬁéh
FI, INHITIE, HEREEK Y 7Y U KRS OREEEHLE, FREIROZ2WEOMD 7 7
v R0, WBIEOD 0 ESHR, BRI O OIEEBGREMMEEHRET, L2 T
IHEF AR TG TREI SN TRV, 50,/ HDVITEERIROH 2R a v Eielobic, i
E, AN AT ATRE R TR RIS S HERBIE, 20/ & D WISFEERRE R KM 5 X D IZi
BENnET,

BENID o 2icftbiieny, 2 WIEELThhRWEnll, LyL SIS A & ITEE R
BIEARTRESRA Ty AL TVET, ZHDLDOHFMGERIZ OV TIBERERMIK 2 AT TE
RN Tl TFESAEMEZEL oA S ET, 1LAS0HEBE, 77 v FiZL-ur3o
WEAEA LTV EE A,
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AEMETHEENTVWEVAREMEAFETENSEES L UEE

BEIIAEMECERSNET, TXTOZOMOEREE - AEOMHMIT, EHoOENTh o2
O, NEMEISGEPIL TWE EE X5 ET,

Bk LOBLEREYIL, BeARmBs LOEUTHG2 G2 £ 3, G, BOIFTewiG|, @i
SRS DT OMAETHT & TY, Héed JUHEREY, SHLEEEX, L1047y b
AT LIk o TRIESNET,

R AHE AR KO DOMOEREIL, 7 7 > RICHT 5 Z OO 3% OIBITICHR 555 o &%
EEHET, RKAEBLORLEHILZ, HEBLIOXHORFDOZ DO T 7 v RIC L 5204405
FOBBEEZERLET, INOORNEBLORLEIT, L V204 Ty VAT HZ LT
FoThESNET,

BNV ISR O BEGERMEOMEIX, 7 7 > FARE L TWAHEICH, REER L OMho4
NTOABOEFCKESHTHE SN E T, IO OBNNUZBTEMIER TS TR I &SND b
DTIEH Y ¥, DM ZRIEFITRAEEORIUC L VERAER L OTHY, 77 Fo=
=y b7 TR (FE2BXOVES) RET DM PEMIE ORI ] L 72 BI A6 U MEE T, B
BIHTHIUZNOTH 7 72 FICH L TR ETZ EAHRET, AEMMEE, ZERLWEEEZ X
HNESRATRE R D A HE ) B\ = &I HES W TWE T, BIBIFHE OB IR TT, Lz
NoT, LU 2 TR FIRBMEIEDIKS & LTk bEI & AR SN TVET,

L ASYRAVE

HH OB DT, ZitdTEEHSIE. 77 v FORD VI, Hix 2 RPB LORGEE & 2.
R RIS R S & T AR AR LET, TR L DOEEICE VT, ZHHUT L FHAEOKD
REVWTZ I AR—T ¥ —[TRMEBTT, LL, EEFELTORWVA, FEREZ Y 1525 %5t84T
EERASHICHT D7 L— LB EATHETH, TRETORBRICESE, BREHITY 7> Rigkt
THHEKY AZITEZY 20 EEZTHET,

. BREER

B EIE, 2019412 1 HA2H20204E 5 H 150 £ COMIRICIR D %R FR LM L E Lz,

WA ISUN T, 501, 721K RO RIAZ T L U8, 574, T0TK RADERE L aMThiE Lz, 0
fth7 7 > NICBEE L CHIRTREBREERIEIH Y THA,
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(3) REAMIEHFAMESF

DIAM~ZAIY - SR k—Aspect RA2—TP K- Ja—Fv—X:-T7 K

REERAMERME (REE)
201911 A30RIC#T LEEE

KRB

STERH e et -FS)

3,985, 093% RK/LE N, 2,710, 838K R5E D 20194E12H30H  § (12, 975)
3,406, 029, 100 E VN, 31,393, 815K K7D 20194E12H 30 H (203, 032)
0%F F/LE N, 128, 238K R/LIED 20194E12 A 18H (128, 237)
1,195,412 7% R/LE VN, 900, 0002k KL5E 0 20204FE 3 H18H 1,011
1,952,307 A A A7 F L EHN, 1,800,000 — 2581 2019412 H 18 H (30, 589)
21, 7042 A A7 5 BN, 0K FL5EY 20194E12H 18 H 21, 732
21, 253 ETEVY, 0K RLFE Y 20194E12H 18 H 3,021
3,526, 8T3HETTE VN, 500, 000K K/LIED 20204 3 H18H 44
41,093, 1652F = =2 =)L F B, 1, 600, 000L— 1258 V) 20204 3 A18H 33
444, 7135 = a2 LU, 02—a 53l 20194E12H 18 H 19, 197
3,300, 000 — = E N, 1,102,468, 630N AV —7 4V k580 20204E 3 H18H 9,975
3,850, 000 — = BN, 39,297,852/ /L7 = — 7 m— RN 20194E12 A 18H (16, 667)
0x—u B, 13, 7887R K720 2019412 18 H (17, 844)
0—m BN, 6,122, 8027551 20194£12 A 18H (55, 997)
0—m BN, 393,697 A7 = —F 7 m—F550) 20194127 18H (41, 162)
2,459,613 FEVY, 2,850,000 — 2581 20204E 3 H18H 29,514
200, 000K > REVY, 258,311k KL5E D 20204FE 3 H18H 1,275
0y REUN, 219, 699K R/LFED 20194E12 A 18H (219, 699)
5,399,904 TV —7 4+ U v RNEW, 02—15ED 2019412 18 H 17, 807
29,417,907, 1094 o KR TAE T EW, 2,000, 000K K580 20194E12H 18 H 81, 641
7,936,800 27 /L = LE, 2,300, 000K KL D 20204 3 A18H (2, 826)
50, 683, 948 » KL E—EW, 700, 000K KL 0 20204FE 3 H18H (1, 497)
143, 838, 755 E V>, 1, 200, 000~ — 2 52 V) 20204E 3 H18H (8, 668)
701,389 A F o Y i, 0K RALED 20194E12H 18 H 35, 771
91, 675, 725 X 3 1~ B\ 4, 650, 000K R/LFE D 20204FE 3 H18H (35, 358)
0~L— Y VEW 1, 015K RLED 2019412 18 H (1, 015)
38,214,2117 4 U B L~V U, 750, 000K R/LFE D 20204 3 A18H (616)
07 4 VEL_RYEU, 9,049k KLY 20194E12 4 18 H (9, 049)
15, 960, 58678k —F > K X FH\ >, 3,700, 000~— 1258 Y 20194E12H 18 H (5, 867)
258,126, 9272 > 7 /L—7 LE N, 3,900, 000K K155 0 20194E12 4 18 H 104, 567
18,954, 4102 7 = —F > 7 m—FH\\, 1,800, 000 — 1253 1) 20204E 3 H18H (6, 387)
1,839,682 > HAR—/L RKLEW, 1,350, 000K R/L52 D 20204 3 H18H (3,333)
7093 v HAR—L KB, 0K RAED 20194E12H 18 H 518
56, 405, 8714 A /S—Y EH\\, 1,850, 000K RK/LFE Y 20194E12H 18 H 17, 223
13,060,838 h/L=22 U ZHUY, 2,200,000k R/L5E D 2019412 H 18 H 62, 697
0B RVEUY, 51,928K RL5EH 20194E12 A 18H (51, 928)
1,700, 000K R/LE VN, 1, 147, 849, 340F U~V 7Y 2019412 18 H 272, 259
1, 850, 000K F/LE VN, 56, 080, 72074 N/L7E D 20204E 3 H18H (2,313)
1,950, 000K R/LE VN, 6,798,983, 6751 B 7~V F 1 2019412 18 18, 620
10, 067, 430K R/LEVY, 14, 800, 0005% K/L5E Y 20204E 3 H18H 28, 265
2,450, 0002k F/LE VN, 10,216, 14675 /L L7 LD 20194E12 18 H 42, 580
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27,180k R/VE W, 04 > RAE—5E0 20194E12H 18 H 27,180
3,400, 0002 R/LVEN, 367, 796, 9291157 20204E 3 H18H 16, 884
3,570, 870K F/LE N, 5,700,000=2——F > K RA5ED 20194E12H 18 H (88, 056)
350, 0002k R/LEN, 411, 104, 8205%[E ™7 4 > 52 1 20204F 3 H18H 1,227
4,100, 000K R/LE N, 4,056, 5342 A 27 5 L5810 20204E 3 H18H 9,811
42,588% KAVE N, 0—nm5E b 20194E12H 18 H 42, 588
500, 000K R/LE N, 1, 702, 953-2/L— Y L5E1) 20204E 3 18H 1,822
8,553, 5204 /LB VN, 7,700,000 — 253 1) 20204 3 H18H 8,173
0% R/LEN, 89,9544 RLFE D 20194E12H 18 A (67, 773)
0k FVE N, 20,897 AT /Ly 2 r VFEY 20194E12 18 H (6, 017)
0% R/LEVN, 5,376, 195581 20194E12H 18 H (49, 169)
0K R/VEN, 47,491, 42584 E 7 + 52 D 20194£12 A 18H (40, 209)
15,683,833 7 7 U 7 > RE, 1,050, 000K K/L5E Y 20204FE 3 H18H 5,019
80,983F 7 7 U BT FEW, 0Kk FATEY 20194E12H 18 H 5,517
$ (220, 309)
RERFE
REER i BE &R ek Ak 7 (BXR)
KEMBA SRS 12/05/2019 231,000 EHET 230, 959 230,973 $ 14
KEM A EIEES 01/02/2020 6,052,000 EHT 6,043,751 6, 043, 870 120
K E M EIIEES: 01/30/2020 2,408,000 EFET 2,402,037 2,401, 767 (269)
KEM A EWIRES 12/26/2019 1,335,000 EHHET 1,333,276 1,333, 627 351
K EMFE IR 01/16/2020 7,454,000 EAET 7,440,252 7,439, 441 (810)
KEM A ERES: 02/13/2020 7,957,000 BT 7,933,158 7,931, 991 (1, 167)
SKEME A SRS 12/10/2019 4,176,000 EET 4,174,357 4,174, 535 177
29,557,790 29,556,204 $  (1,584)
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REER B8 BE RERAE S (B%)
BIST305E4  20194E12A (144)  7EET $§ (18, 176)
ZERVK RV @RS 201945124 (6) FEET 720
FTSET 7 U 1 b 7405655 201946121 (23)  BEET (2,109)
SRATEIZ TR 202145 3 A 2 HEET (75)
ST TR 20204 6 A (1)  FHET 810
ST Z TR 202146 A 2 HEET (179)
SATHIZ TR 202049 A (8)  FEHEET 311
SATEIZ T 2021429 A 2 BET (94)
SUTHIZFRANY 20200124 4 HEtT (396)
SET505c#) 20194124 (43)  FEEET 1, 765
KEMEEY 2020461 A 32 BET (19, 986)
i #Euro—BTPJEY) 20194124 52 HET (18, 631)
LHOBAT L 20204E3 A (25)  FERET 188
LHOBAT LW 20206E5 A (23)  FERET 1, 650
/NS EURO 20204F 3 A (36)  FEEET (15, 631)
a7 ) 202043 A 9 HET (5, 120)
a7 ) 202045 A 15 HET (10, 940)
AFH R@ESEY  20194E128 (1) 7T 20
CACAORKAMFE A 20194124 47 BT 2, 639
WTIFIHSEY)  20204F 1 A (40)  FERET 38, 750
WTIJFIHSEY)  20204F 2 A (5)  FEHEET 8, 810
B ZEMEL0ESEN 20204 3 A 2 HET (211)
T Ly MRS 202042 A 50 HET (24, 750)
T Ly MRS 202043 A 15 H&ET (6, 770)
#iNo. 2%c#) 20204 3 A (6)  FERET (450)
n7AH a—e—5H (10tn)  20204F 3 A (1) E’&ET (10
A7 TEERROEIMINT e —CBOT  20194E12H 29 EET 98, 175
a—nm- N YEREEY 202043 A (9)  FEET 127
a—nm- N YEREY 20194124 (14)  FERET 1,096
a—miEEEY  20194E12H (2)  FEET (713)
90H=—nr /K%l 20204E3 A 6  EET (1, 838)
90H=—nr /KL%l 2021453 A 12 E#T (3, 238)
90H=—nr /KL%l 2022453 A 4 EET (2, 288)
90H =—m / R4 20204E6 H 16 EET (3, 638)
90H=—m / R 20214E6 H 4 EET (2,738)
90H=—m / R4 20204E9 H 13 EET (3, 000)
90H=—nm / FL%el  20214E 9 A 13 EET (2, 838)
90H =—m / R4 20204E12H 14 EET (3, 363)
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REER 5% BE RERAE S (B%)
QOH—m / RSl 20214E12 A 12 BT (1, 888)
T BAT NV DEMEEOEY) 20194128 21 BET 5, 086
3 4 H=z—u EURIBOR 20224 3 A 1 BT (69)
3 Hz—nu EURIBOR 20224E6 H 2 BT (96)
S&P500 E-MINIZe# 20194E12H 17 T 75, 720
S&PI v K¥+ v~ 400 E—MINI 2019412A 6 HHT 8, 830
CATTLE FEEDERJE4 20204E 1 A (4)  FEHET (638)
CATTLE FEEDERJE®) 20204 3 A (1) 7T (1, 663)
ICE REH A%H 202041 A (25)  FeskTC 7,588
KIEME 5 4E564) (CBT) 20204 3 A 34 BT (2, 898)
VSTOXX Zc#  20194F12H (2)  FEHET 264
EHIXL M 2020423 A 36 HET (10, 631)
41007 A4 20204E 2 A 2 BT (2, 060)
R A DAXBRAGHE S e 20194812 8 BT 71,132
Nk o EREREEEOEY  20194F12H (8)  FEHEHT 15, 279
SHSEY) 20204 3 H (12)  FE@ET (7, 200)
Nt CRRIfRESEY) 20194E12H (6) FEET 24, 809
NYHEJE L ULSDSE4)  20204E 1 A (15)  FERET 35, 406
NY#&E L ULSDZE®) 202042 A (4)  FEET 7,867
SGX NIFTY 50 20194E12A (55)  FEEET 1, 046
SERESEY  EURO 20204F 2 H 0 H&ET 151
FISEZ /L~ L— o 7 #flifa#5ed 20194124 (4)  FERET 1,113
Euro—BTP%E# 20194124 16 EET (47, 629)
90 HEMTFR 20203 A 56 BT 1,329
90 HEUTFE 20214E 3 A 25  HET 1,097
90 HEMTFE 202046 A 50 BT 3,191
90 HEUTFE 202146 A 17 HET 1,097
90 HEMTFE 202049 A 47 BT 3, 624
90 HERITFH 20204F12H 32 BT 1, 795
HAEME104E (0SE)  20194E12H 2 HET (7, 582)
Ml 201945124 (1) < 1,225
HHE0FEM Y 201942124 (33)  FEEET (3,793)
a—b—pnSE 20204 3 A 5 HHT 5, 869
a—b—pEmkEY 2020455 A 4 BT 5, 663
a—b—pdn e 20204 7 A 4 EHET 5, 663
FFEEEEE S 20194E12A (34) FEEET (5, 275)
FEE200FERRAFEEC e 20194E121 12 EET (14, 477)
= NJEIHEY 20204 2 A 18 BT 9, 877
KC HRWINZESEH 20204 3 H 21 FEEET (8, 850)
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REBESR VETESS BE RERAE S (BX)

90H AR Rie¥ 202043 A 2 T $§ (291)
90HRY Foe 20214E3 A 32 BT (6, 038)
90H AR Ried) 202243 A 26 HET (6, 531)
Q0OH AR NS 20204F 6 A 12 BT (574)
90H AR R 20214F6 A 40 BT (7,267)
90HRN RAEH 202049 H 52 HHT (7, 623)
90H AR N 202149 A 33 HET (7,024)
90HRY Foe#  20204E121 52 HET (8, 342)
90H R Rie¥ 20214121 31 BHET (6, 928)
4G 20204E 2 A 17 BT 13, 600
4 2020454 A 15 BET 4,070
B 202046 A 11 BT 60
EARG ALY 20204E 2 A (19)  FET 12, 980
KRG RS 20204 4 A (14)  Fem< 20, 020
MSCI Emg Mkt 20194E12H (12)  FHET 6,675
MSCI EAFERRMGFE%CEY  20194F12H 9  HET 1,245
R AV MDAXBRAFE A4 20194121 2 BT 8, 236
ICE ECX PEHiHESEH 2020412/ (3)  FEET (4, 870)
HRANFESEHIMGE 20204 3 A (32)  FERET 17, 275
RIRIT AL 20204 1 H (40)  FEHET 122, 580
KIRA A e 202042 A (58)  FERET 248, 450
Hi% 225 (SGX)  20194E12A 8  HMT 13, 085
F A& 2100 E-MINT  20194F12H 15 BT 74, 730
—a—Y—F v FRVEY 20194E12A (3)  FEET (1, 730)
H#% 225 (CME)  20194F12H 7 BT 9, 300
a—m—F—VFEEY 202043 H 2 BT (408)
Sa—n = A=Y Y 20194F124 16 BT (17, 936)
a—rmbobldE¥  20204E 3 H 3 T (353)
L—ubobl%E#  20194E12 A 43 HEET (66)
INT VY LS 20206E3 A 13 BT 95, 230
7T FF N 20204 1 A ®)  FEET (1, 590)
S&P F ZERA60FEE e 201945121 27 HBET 54, 649
aa7 el — ICE 20204 3 A 65 BT (11, 032)
a7 — ICE 202045 H 39 BT 1,216
A kv 7L A30  OMXERMFEEEY) 201948124 69  EET (26, 837)
VU 20204 1 A (16)  FEHET 2, 500
YU 20204 2 A (2)  FEET 2,525
FRbHE (ICE) 202043 H 1 HET (55)
MSCI > v AT AR — /VARTE 4 Se) 20194212 A 23 BT (3,118)
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REER VETESS BE RERAE S (BX)

¥y /— 7k (WCE) 2020451 A (22)  FEEET 1,912
S & L200046% Minise#  20194E124 5 EET 5, 740
Z—n 7RG 20204E 3 A 8 HET (1, 785)
a—n@E7 R 20194E124 37 BT (16, 041)
KEHY 2020461 A (22)  FERET 23, 450
HLBESCH (WORLD) 20204 3 A (66)  FEHET (55, 810)
HLBESCH (WORLD) — 20204E 5 A (52)  FEEET (39, 693)
SGX SKILA62% Hed  20204E1 A T HEBET 1,357
AA AT T @B 20194128 (1) 7EHET 588
$RJEM 20204F 3 A 8  HMT (4, 445)
RIS 202041 A (31)  FERET 32, 050
AA ASMIFEESEY 201942124 43 HEET 122, 454
FTSEA & U 7 ¥4 2019412 A 20 BT 44, 401
HGEREIFEES e 201942121 10 HET 21, 740
SKEfE 2 45564 (CBT)  20204E 3 A 10 BT (1, 109)
MSCIBEHRAFH e 201948121 79 H&ET (50, 780)
KEE 10454 (CBT)  20204E 3 A 54 BT (13, 102)
— 2 A Bux1304EBND  20204F 3 H 2 BHHT (683)
o— 12 {tBux1304EBND  20194F12 4 4 BT 2,248
KEEMERE (CBT)  20204E 3 A 25  HE&T (10, 789)
CBOE VIXfEHU5E# 20204E 1 A (3)  FERET 1,445
CBOE VIXfE#5e# 20194124 (13) 7R 19, 815
a—nm R kv 7 A505EH  20194E12A 66 BT 72, 848
/NFESEY) (CBT) 20204 3 A 13 EHHT 16, 325
/NFESed (CBT)  20204E 5 A 4 HET 3, 875
KEULTRAEE (CBT)  20204F 3 H 15 BT 2,219
BHE9HAHZ LSAF 20204 3 H (1)  FE#ET (1, 252)
RBOBA ¥ U »5e#y 202041 H 49 EHHET (85, 387)
F—2 7 U 7 EBI04ESEY 201946127 45 BT 11,938
A A ASPI200BKAMifE RS 20194F12 A 12 HHET 28, 529
FTSEHEASORKAMHEEL  20194F124 98 BT (26, 572)
F—A N7V 7 EE3ELY 20194124 237 HEET 36, 031
FTSE100F542%:%) 20194128 23 EHHET 11, 039
IME 7V = A ek (17)  FEET (17, 388)
IME 7V =05 el - BT (22, 270)
LME $7 2Bl 3 BT (36, 012)
LME $f JeiE - HET 15, 381
LME = v Sl 7 T (176, 580)
LME =v 7L Sl - HEET 48, 893
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REES NG BE RERAE S (BX)
LME & SeiE 8)  FHET 19, 895
LME $/  Zei - HET (91, 070)
IME AR el « AR b - HET (1, 448)
LME #Egh SEE(RL) 4 BT (107, 416)
LME #ign  SEdE (R - BT (51, 000)
511, 205

62




5.8/t

BEFHIH Y FHA,
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