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Independent auditor’s report

To FirstCaribbean International 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

Our opinion

In cur opinion, the financial statements present fairly, in ali material respects, the financiai position of
DIAM Gayman Trust — Aspect Managed Futures Fund {the “Class Fund"), a series trust of DIAM
Cayman Trust as at 30 November 2020, and its financial performance and its cash flows for the year
then ended in accordance with Intemational Financial Reporting Standards.

What we have audifed

The Class Fund's financial statements comprise:

the statement of financial position as at 30 November 2020;

the statement of comprehensive ingome for the year then ended;

the statement of changes in net assets attributable to unithelder for the year then ended;
the statement of cash flows for the year then ended; and

the notes to the financial statements, which include significant accounting policies and other
explanatory information.

Basis for opinion

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

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

Independence

We are independent of the Class Fund in accordance with the international Cade of Ethics for
Professional Accountants {including International Independence Standards) issued by the
Internationa! Ethics Standards Board for 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 38-43, (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.

PricewaterhouseCeopers, 18 Forum Lane, Camana Bay, P.Q. Box 258, Grand Cayman, KY1- 1104, Cayman Islands
T: +1 (345} 949 7000, F: +1(345) 949 7352, www.pwe.com/ky
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In connection with our audit of the financial statements, our responsibility is to read the other
infortmation identified above and, in doing so, consider whether the other information is materially
inconsistent with the financial statements or our knowledge obtained in the audit, or otherwise appears
to be materially misstated. [f, 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 Reperting 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 financial statements, management is responsible for assessing the Class Fund's
ability to continue as a going concern, disclosing, as applicable, matters related tc going cancern and
using the going concern basis of accounting unless management either intends te liquidate the Class
Fund or to cease operations, or has na 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 material misstatement, whether due to fraud or error, and to issue an auditor's repert that
includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that
an audit conducted in accordance with |SAs will always detect a material misstatement when it exists.
Misstatements can arise from fraud or error and are considered matetial if, individually or in the
aggregate, they could reasonably be expected to influence the econamic decisions of users taken on
the basis of these financial statements.

As part of an audit in accordance with 1ISAs, we exercise professional judgment and maintain
professional scepticism throughout the audit. We also:

s Identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, design and perform audit procedures responsive te those risks, and obtain audit
evidence that is sufficient and appropriate te provide a basis for our opinion. The risk of not
detecting a matetial misstatement resulting from fraud is higher than for ohe resulting from error,
as fraud may involve collusion, forgery, intentional omissions, misrepresentations, or the override
of internai controi.

» Obtain an undersianding of internal control relevant to the audit in order to design audit
procedures that are appropriate in the circumstances, but not for the purpose of expressing an
opinion on the effectiveness of the Class Fund's intemal control.

e Evaluate the appropriateness of accounting policies used and the reasonableness of accounting
estimates and related disclosures made by management.

e Conclude on the appropriateness of management's use of the going concern basis of accounting
and, based on the audit evidence 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 that a material uncertainty exists, we are required to draw attention in our
auditor's report to the related disclosures in the financial statements or, if such disclosures are
inadequate, to modify our opinion. Qur 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 continue as a going concern.

Page2of3
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e Evaluate the overall presentation, structure and content cf the financial statements, including the
disclosures, 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 cur audit,

Other matter

This repert, 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 persan to whom this report is
shown or inte whose hands it may come save where expressly agreed by our prior consent in writing.

14 May 2021

Page 3 of3
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NIEABEORIE 2 BRI SET 256, AEMEO £ =7 0% —0 L~Lid, AEMEORIED
BERICH L TEETH IR BB LD A 7y MEERECRESNET, ZOHMNDEDIT,
A7y FOEEMET, AFEMEOREOEEICK L RIS E T, BUIRATEERA 7y M
ESWCEERTRE L VLT B8R A 7y M EANEMEORE CERT 256, 20Hl
XL~V 3 L7220 F9, AEMEOREOEEIIK L TREDA 7y b OEEMZ TN 5B
WX, BED L WITAKICRERER ZB BN S, RGN EE 2 7,
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TBIZLATRE) T HIEICIL, 77 v RICK 2 EER M 208 E LET, fihT — 4 BATRS
THY., EMOICERS 2 WITEF S, EHEEAS 0 RGETETH Y, HAEHEHTIERL, BE
THHBCBOTERICEG LT AMN LRG> TRt &N b 0%, 7 7 v RIFEE
e T — X ThHDHERRLET,

FELORIT, 20204E11LA30HICIES W=7 7> KO (7 5 ABI0) &fitdEs L O0afkE, AF
ffED e =TI NLHF—TCHELTVET,

BE LRI LR)L2 LARJL3 REait
KEMBHEEMESE  § 20,801,616 $ - 3 — $ 20,801,616
TS — 2, 329, 658 — 2, 329, 658
S 2,724,531 — — 2,724, 531

BESE $ 23,526,147 $ 2,329,658 $ — $ 25,855,805

aE LRI LR)L2 LRIL3 Heaait
TS $ — $  (2,403,489) $ — $ (2,403,489
5w (2,291, 207) — — (2,291, 207)

=Lk $  (2,291,207) $§ (2,403,489) $ — $ (4,694, 696)

FREOFEIL, 20194E1IAS0RICHIE S N7 7 > RO (7 T ZH0D) ERVEER L OAE L. AE
fifED e =FNF—CHELTVET,

BE LRI LARJL2 LAR)L3 REait
KEMBHEEMRES  § 29,556,204 § - 3 — $ 29,556,204
TR SRR — 2,321, 285 — 2,321, 285
S 2, 544, 662 - - 2, 544, 662

BEAE $ 32,100,866 $ 2,321,285 $ — $ 34,422,151

aE LRI LR 2 LRIL3 Heaait
TS $ — $  (2,541,594) $ — $  (2,541,594)
5w (2,033, 457) — — (2,033, 457)

BEE&5 $ (2,033,457) $§ (2,541,594) $ — $ (4,575,051)

Z OAEER R T T 2GR IC IS & | oL UL LIS BEITIE, B b
SRR, K ORGIFT TGl SN2 IRERS, % < OKEMBEEHGEIR, B I UKELSD Y
TVUERERDY ET, 772 NiE. IO OREITIR D AFAMES 2 & L £ A,

EHRTHH ETEDONROS, ARTTEEHK, 71— 7 —OXEE, BEERA 7Ty MiXo
CANLRE S 1A RIS 5815 TR F S WO TREfl S 5 T8 CHE -5 ARl IZ L~V 2 IS EE
FT. TNHITIE, REREE Y TV SME KE ORE#EEREE, EERRORWEO/MO 7 7
v R ~OEE, BBIEOV 20 B, BE O OEEBGIREREMEEHRET, LUL2 T
WIER TS CIE SN TWRW, 20/ BHEWIEREERIROH ARy a v l-oll, #Hf
E. AN AT ATRE AR TR RIS S HERBIE, 230/ H D WVITFEERRE R KM 5 K D ICH
BINET,
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BENID o 72icfThbiieny, 2 WIEELThhRWNnll, LyL 3o SN A & ITEE R
BIEARRERA Ty A LTWET, ZHDLDOFMGERIZ OV TIBETRERMIKE 2 AT TE
eNTe, FHIFENAEMEZE ZoIA S ET, 1LARBE, 77 ¥ RiZL~< 30
WEA A LTV EREA,

AEFEETEH EEATWEWHIRIEFENFATESNEEES L UVAE

BEIIATEMECEREINET, TXTOZOMOERE R - A OHEMIL, EBHOMELTHH
O, AEEICIBPI L TnD EEZLNE T,

ek LOBEREYIE, BeAmB LOEUTHG 282 £ 3, FHleE, BOIATewEG], @i
SIS D= D DR FT 4 TY, Blek L UOBERSY, SHLEHEL, L3107y b
AT LIk oTRIESNET,

FULZ ANHE SR L O OMOEREIL, 7 7 > NIk 22 OMOBEE OIBITICHR 525 Lo 45
EEHET, REEBIORBEAZ, HRBLOIHOWREOTZDD 7 7 o RIZ X 28065
JOHEBEEZELET, ZNOORNEBIORBET, LV 204 Ty bEFERATDHZEIC
FoTmESNET,

BINUZISFEA O QG RMEOMLIE, 7 7 > FRRE L TWBHEICHE, REER LMo
NTOABOEFESHTHE SN ET, TNOOBNMZETEHIFER2THE TR I &SND b
DTEHY FH A, BMBLZIRIEFIIRAE OB L VERTERLOTHY, 77 Ko
=y h TR (FE2BLOES) IIRBT DMEEMEOF ] L2 BIAIE U MEE T, B
FIATHNIENOTH 7 7> FICx LTV RS Z AR E T, ATEMEIE, ERELWEEE X
AR AR 2R A0 A B EN Y Bl W - SIS STV E T, BB EOBEIIRE T, Lz
BoT, LorUL 2 3R BHIRBMEEDOXIY & L TR bLIEY EHRSNTWET,

L ASYbRAVE

WE OB ORI T, ZFERITEEHESIT, 77 v FOMRDb I, #x 2RAEB L ORIEE & 2.
—RAEEE SR THRM AR LE T, TNOOBEICRBWT, ZitifT L BEAOR Y
REVWTZ I AR—T ¥ —[TRMERTT, LoL, EEFELTORWVA, FEKIEZ Y 1525 %5t847
LRSI T 57 L—b B EATHETH, THETORBRICESE, REZITY 7> FIgk
FTHHRRVAZITRIY 220 EBXTHET,

. BREER

BB FEIL, 20204E12 1 H2vH20214E 5 A 14H £ TOMIRMIR S %R FL 2L L £ L7,

LTIV T, 2,904, 163K KL OHIAZLIE L U4, 978, 322K FALVOBEBRE LAMTbE Lz,
TOM7 7 NIZBE L THZAT N EBREFRIIH Y 8 A,
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(3) REAMIEHFAMESF

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

BEEAMERMRE (REH)
20204E11 A30HI<#R T LB

KRB

STERH e et -FS)

12, 400, 0005% R/LE VY, 8,993, 585K R/L5E D 20204E12 16 H  $ 126, 243
796, 8225 R/LE N, 583, 208K K7 0 20204E12 H 30 H 2,942
4,285,8397 7 YL L7 LE N, 800, 000K R/L5ED 20204E12H 16 H 1,142
7,994, 6074 & F/LEVN, 6, 100, 000K K/L5E D 20204E12H 16 H 67, 582
2,361,971 A4 275 L EHUN, 2,200,000 — 12551 20204E12H 16 H (22, 378)
7,112,853 A4 27 5 U, 7,800, 000K K/LFE D 20204E12H 16 H 50, 936
1,959, 319, 993F U =XV B, 2,550, 000K K/LFEY 20204E12H 16 H 22, 893
48, 664, 687 EITE Y, 7,100, 000K K/L7E Y 20204E12 16 A 288, 663
3,330,881, 163 > BT~V HUN, 900, 000K K/L5ED 20204E12H 16 H 25, 622
73,116, 747F = =t A LF B, 2, 750, 000— 1258 1 20204E12H 16 A 40, 101
150, 000 — 2 B\, 18, 646, 37658 Y 202143 A17H 668
2,700, 000t — 2 BN, 2,915, 6652 A 27 T L5810 20204E12H 16 A 8, 841
3,300, 000 — T E N, 34,298,982 A 7 = —F L 7 m—F 51 2020412 A 16 H (67, 249)
3,450, 000 — 2 BN, 92,457, 463F = =1 2 LF 52 1) 20204E12H 16 H (83, 487)
3,700, 000 — 2 E N, 16, 636, 086 K—F > KRR F 52 1 2020412 16 H (15, 993)
3,800, 000 — 1 E >, 1,368,594, 382N H Y —7 4V b5ED  20204E12H 16 H (13, 516)
4,200,000~ — 2 H\ . 524, 963, 322 5E 1 2020412 16 H (13, 192)
4,600, 000 — 1 E VN, 4,201, 36978 R5E 1 2020412416 H (110, 021)
5,200, 000 — 2 E N, 56,310,039/ /L7 =—7 m—RF 2020412 16 H (134, 475)
8,500, 000 — = B\, 10, 048, 106K K/L5E D 20204E12H 16 H 111,113
3,293,691 REVY, 3,650,000 — 2581 20204E12H 16 H 33, 903
300, 000> REVY, 400, 221K K52 D 20214E 3 H17H 515
4,400, 000K > REVN, 5,739, 495K R/L5E D 20204E12H 16 H 133, 587
828,939, 650N\ AV —7 % U > FEVY, 2,300, 000— 12581 20204E12 A 16 H 10, 111
1,429, 100, 000 > K% 7L ET BV, 100,000 R/L5E 1 202143 A17H -
14, 128, 671, 609 > KRR 7L E T E N, 964, 697K R/L5E 1 20204E12H 16 H 31, 318
13,191, 4574 AT )L = 47 LB, 3,900, 000K RL5E D 20204E12H 16 H 90, 150
218, 203, 6224  R/LE—BE U\, 2,950, 000k K580 20204E12H 16 H (5, 620)
1,017,736, 428 B\, 9, 700, 000K K/LFE D 20204E12H 16 H 57, 462
2,783,973, 262 H V>, 26,861, 290Kk K/L5E D 2020412430 H (158, 109)
24, 686, 876 EH >, 200, 000— 12581 20214E 3 H17H (2,571)
518, 042, 903 E VN, 4, 200, 000 — 155 1) 20204E12H 16 A (53, 157)
6,953, 561, 6231E[E 7 + L E YN, 6,050, 000K F/LFED 2020FE12H 16 H 222, 634
41,534,434 A 2~V B, 1,950, 000K R/L5E D 20204E12H 16 H 107, 071
37,644,397/ V7 = — 7 a—3E\, 3,500,000L—125E 1 2020412 16 H 61,579
11,400, 000= = ——F > K F/LEW, 7,706, 888k K/L5E 1 20204E12H 16 H 297, 305
3,937, 338~L— Y LE N, 1,100, 000K K580 20204E12 16 H (8, 289)
131,794,026 7 ¢ U B~V B, 2,700, 000K R/L5E D 20204E12H 16 A 37, 885
5,618, 647TR—F > R FEH U, 1,250,000 — 1581 20204E12 16 H 4,962
72,925, 5621 27 /L—7 LE N, 950, 000K R/LFEY 20204E12H 16 A 3,730
83,783, 4842 W = —F L/ m—FE N, 8,100, 000 — 125 Y 2020412 16 A 117,708
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3,798, 164 > HAR—/L K/LE N, 2,800, 000K K751 20204E12H 16 A 34, 878
95, 876, 0834 A /S— B\, 3,100, 000K K/L58 0 20204E12H 16 H 69, 116
57,107, 970R R/LE W, 2,000, 000K RK/L5E Y 2020412 16 A 1,162
1, 350, 000K R/LE VY, 100, 528, 190 > KL E—7 Y 20204E12H 16 H (6, 500)
1, 400, 000K R/LEVN, 44, 125, 5174 A /N— 53 1) 20204E12H 16 H (58, 538)
1, 700, 000 R/LE N, 1, 330, 270, 3505 U~V 7V 20204E12H 16 H (46, 852)
1, 800, 000K R/LE LY, 6,889,859, 713 B 7~V 51 20204E12H 16 H (114, 630)
1, 800, 000K R/LE VN, 2,459, 5753 > HAR—/L KILFEY 20204E12 16 H (35, 781)
2,050, 000K F/LE VN, 99,368,506~ 4 U L2V 51 20204E12H 16 A (14, 278)
2,104, 929K R/LE N, 3,200,000= 2 ——F > K RA5ED 20204E12 16 H (141, 862)
2,200, 000K F/LE VN, 169, 484, 8421 & 7 )L—T /L5510 20204E12H 16 A (16, 546)
2,250, 000K F/LE VN, 15,023, 921 E G52 0 20204E12H 16 H (31, 052)
2,600, 0002k K/LE N, 8,909, 660 & T =)L =27 )L5E Y 20204E12H 16 H (94, 993)
2,800, 000K F/LE N, 15,134,8627 5 /L L7 L5 0 20204E12H 16 H (29, 125)
2,850, 0002k RK/LE N, 3,343, 961, 6238&[E 7 + 58 V) 20204E12 16 1 (166, 504)
200, 000K R/LE N, 3,346, 216857 7 Y 15+ K580 20204E12H 17 H (16, 307)
266, 711K K/LE VN, 200, 00078 R5E Y 20214E 3 H17H (447)
3,300, 000K F/LE VN, 346, 665, 71358 1 20204E12H 16 A (23, 628)
3,750, 000K R/VE N, 13,371, 515-L— Y )L5E Y 20204E12 16 H 42, 460
4,200, 000K R/LE N, 5,544, 1084 F 4 K580 20204E12H 16 H (77, 101)
5, 100, 000K R/VE N, 4,674, 156 2 A X7 5 L5810 20204E12 16 H (59, 181)
5,322, 847K F/LE N, 7,500, 00055 K/L5E 0 20204E12H 16 H (193, 178)
5,692, 4922 F/LE N, 4, 400, 00078 2 R5E Y 20204E12 16 H (180, 590)
50, 0002k F/LEWY, 712, 150, 0001 > KR 7 ET 50 20214E 3 H17H 168
6, 585, 537K F/LE N, 5,600, 000 — 153 ) 20204E12H 16 A (107, 595)
6,900, 0002k F/LE N, 198, 042, 7705 RA5E Y 20204E12 16 H (39, 760)
750, 0002k R/LE Y, 16,529, 355 X F 3 a~X V5B 20204E12H 16 H (68, 648)
950, 000K R/VE VN, 14,128,671, 5531 > KX 7 ET 7D 20204E12 16 H (46, 015)
36,027,304 7 7 U 1 7 > REW, 2,250, 000K R/L5E Y 20204E12H 17 H 78, 886
(73, 831)
RERFIE
REEM i BE T E(E Gk d i 7/ (BXR)
KE 8 EIRES: 12/03/2020 908,000 EHT 907, 996 907, 997 1
KE A EHIRES: 12/10/2020 1,400,000 EET 1,399,970 1, 399, 982 12
KEM B A EYIEES 12/17/2020 1,800,000 EET 1,799,941 1,799, 948 7
SKEMEA EIIRES 01/14/2021 4,754,000 EHEET 4,753,595 4,753, 550 (45)
SKE M B AEEES 01/21/2021 4,500,000 EET 4,499,404 4, 499, 490 86
SKEM B EIIRES: 01/28/2021 2,492,000 EHET 2,491,648 2,491, 648 -
SKEM A EWIRES: 02/18/2021 1,250,000 BT 1,249,784 1, 249, 774 (10)
SKE B AA EIEES 02/25/2021 3,700,000 EHT 3,699,278 3,699, 227 (51)
20,801,616 20,801, 616 -
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REER 5% BE RERAE S (B%)

3 Hzt—u EURIBOR 20224E12A 11 HET $ (732)
3 Hzt—nu EURIBOR 202343 A 14 HET (896)
3 4 JJzt—u EURIBOR 20224E9 H 7 BT (493)
90 HERITTIE 20214124 13 BT (73)
90 HERITFE 202146 A 22 BET 562
90 HERITFE 2022476 A 7 HET (344)
90 HERMTFE 202243 A 9 BT 181
90 HERMTFE 202149 A 17 BET 109
90H —m R/LSEH)  20214E12H 18 BHET (413)
90H =—m R/LSEH  20224E12H 26 HET (350)
90H =—u1 R/LSEH 2021456 A 10 BHET (50)
90H =—u1 R/LSEH 20224E6 A 20 BHET (613)
90H =—u1 R/LSEN 20224FE 3 A 17 BHET (300)
90H = —nm R/LSEY) 202343 A 26 BT 1,163
90H ==—u R/LSEH 20214E 9 A 13 BHET (200)
90H == —nm RLSEY) 202249 A 22 BHET (350)
90H AR R  20214E12H 87 BT (4, 395)
90H AR FEW 20224F12H 61 BT (4, 237)
90H AR FEW 20214F6 A 29 HET (1, 468)
9H AR FEW 20224F6 A 77 BT (6, 656)
9H AR R 20224F3 A 93 BT (8,115)
90H AR R 20234E3 A 61 BT (3,119)
90H AR N 20214E9 A 58 BT (4, 054)
90H AR N 20224F9 A 4 HET (6, 230)
RV RV RS 202068124 2 H#T 1, 850
F—2 7 U 7EMBI0ELY  20204E124 80  HET (29, 754)
F—2A N7V TEE 3ELY  20206E128 210  HET 4, 381
SUTHIZFRI 2021412 H 26 EET 434
SUTHIZFRY 202146 H 38 HHT 77
SUTHIZFRI 202246 H 13 HHET (434)
SUTHIZFR 202243 H 19 EHET (116)
SUTHIZFR 202149 H 33 EHHT (39)
BIST30%:#) 20204124 (518)  FEET (36, 084)
W RBEgEY 202042121 1 HHET 600
7L MERISEY  20214E 2 A (15)  FEHET (99, 900)
L v MERISEY  20214E 3 A (1) E&ET (43, 620)
T & Rvise 202048124 1 HHET 255
CACAOBRAFR 25 2020412 A 8 HHET 239
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REER 5% BE RERAE S (B%)

AT ZEFL04:5E 20214 3 A 123 HET 26, 235
X/ —Ze (WCE) 202141 A 31 BET 16, 761
CATTLE FEEDERZ:# 202141 A (1) 7EHEET (32, 175)
CATTLE FEEDERZ:#) 202143 A (4) T (17, 375)
CBOE VIXfEHUE 20204E12H (1) 7EHEET 25
AA AT T @B 20204:121 1 BHHET 38
a7 — ICE 20214E 3 A 6  HAET 467
ooyl — ICE 20214E5 A 5 BT 934
a7 el 202143 A 8 BT (790)
aa 7l 2021465 A 3 BT (1, 100)
n7AH a—ke—5Ey (10tn)  20214F 3 A (6) FEET (1, 960)
a—b—pEEY 202147 A 2 BT 656
a—b—pmSE 2021453 A 1 B HT 300
a—b—pEmEY 2021455 A 2 BET 1, 950
S 20214E 3 A 30 H&ET 180, 000
oA LY 202143 A 33 BT 12, 150
LHbAZ LYY 202145 A 31 HHT 12, 138
#iNo. 2%eW 20214 3 A 34 BT 15, 950
R— LR 202145 2 H 9  HET 10, 260
H 7 TEERREHMINT e —CBOT  20204E12H 6 BT 18, 480
Z v & I/L200056%k Minifc#y 20204124 (2)  FEET (95)
2—ni@EEgeY 202046128 2 BET 2, 606
2—nm Ry 7 A505EH 20204E12 A 6  EH&ET 1,923
—wmboble#) 20204E12H 2 HET (203)
Euro—BTP%e#) 20204312 3% HET 97, 961
T—n 7RG 20204E128 41 BHET (16, 833)
—m EBux1304EBND 20204121 6  HE&T (4, 492)
T—n—F—YEN5EY 20204124 24 BT 15, 423
a—nm- N YEFEEY 202045124 (99)  FHT (1,189)
FTSE100F545%c# 202042124 14 HET (10, 349)
FTSEEASORRAMIFEE 20204121 97  HE&:T 21, 859
FISEZ L~ L— o 7 HEMlifaEc 2020412 A (1) FERET 43
FISET 7 U 71 b » 740485055 2020412 H (18)  FEET (29, 406)
FTSEA & U 7B HSEY) 2020412 A 3 BT 10, 453
RBOBA ¥ U w4y 20214 1 H 33 BT 152, 657
41004 A5EH) 20214F 2 H 7 BT (58, 290)
Nk URRMEESEY 202045121 2 HET (2, 735)
N o PEREREREY  20204212H 4 BT (3, 025)
ICE ECX HEHIMESE  20214E121 3 H&T 8,303
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REBESR VETESS BE RERAE S (BX)

ICE RIRHT RS 20214F1 A 5 BT 5, 254
AAEE104E (0SE) 2020412 H 1 BT (1, 054)
@&y 20204124 3 BT 3, 823
KC HRW/INZSEH)  20214F 3 A 1 BT (1,138)
HEE 1O E e 20204E12 72 HET (68, 736)
TEEEEE S 2020412 A 456 BT (54, 928)
HEE200FEMAMFE S e 20204E12 8 30 EET 97, 793
EAREASEY  20214E4 A (2) T (2, 480)
KRB NS 20214F 2 A 2 BT 900
EA4Se 202144 A (8)  FEHEHT (12, 340)
4N 2021462 A 9)  FEET (11, 480)
A4Sl 20214E 6 A 8) T (2, 930)
LME 7 =0 L S 56 HHT 87, 602
IME 7= 4o - BT (84, 999)
LME $f  SeiE 14 HET 228, 797
LME #f e - HET 17, 858
LME $/ SEiE 1 BT (8,413)
LME $n i - HEET (21, 832)
IME =7 v SEiE 18 BT 14,631
IME = v S - BT (83, 243)
LME digh  SEE(RL) 33 BT 71, 650
LME ®igh SEE(RL) - H&ET (30, 421)
FEHXL MEe 202143 A 36 BT 2, 455
TN N 20214 2 H 2 BT 1,075
YV Y 2021421 A 4 BT 3, 000
INESE BURO 20214F 3 A 73 HET (12, 484)
MSCI EAFERRAMHEHCEY  20204F12 4 (2)  FHET (145)
MSCI Emg Mkt 20204E12H (5) T 5, 500
MSCI 2 & AR —AMIHE e 202042121 3 BT (1, 276)
F A& w7100 E-MINL  20204E12 4 3 HHT 3, 440
KERIT Ay 20214F-2 A (6) FERET 1, 760
RIRIT AL 202141 H (86) T T 160, 540
—a—T—F U FRAEY  20204E12H 2 EET 5,575
A#R 225 (SGX)  2020412H (1) E&ET (3, 355)
NYH&JE L ULSDYE4)  20214E 2 A (3) FERET (33, 125)
NYHEJE L ULSDSE4s 202141 A 2 BHHT (987)
A N7 AR A30  OMXERMFRERSEY)  20204E12 8 44 HET (8, 845)
RI VY LG 20214E 3 A 1 BT 5, 160
TITFFEY 202141 A 3 BT 6, 885



REBESR VETESS BE RERAE S (BX)
FR/NESEHIMGE  20214E 3 A (11)  ZEEET 7,125
S&P 7 T H IR 60FEE e 20204127 10 BT 35, 284
S&P500 E-MINTJE#) 20204124 4 BT 23, 740
SET50%:# 2020412 A (23)  FEEET 545
SGX $kfLA62% M 202141 A 11 BET 5,419
SGX NIFTY 50 20204E124 (38)  FEEET 6, 606
HEuro—BTPSEY)  20204F12H 29 BT 11,242
$RIEH 20214E 3 A T OHEBET (71, 830)
KIS 2021461 A 53 BET 199, 938
KKy 2021451 A 47 HET 36, 320
KEMEY 2021461 A 36 BT 52,272
A A ASPI200BKAfE¥SEY) 2020412 A (2)  FEET 4,651
HLBESEY (WORLD)  20214F 3 H 48 BEAET (12, 600)
HBESEY (WORLD)  20214F 5 A 33 HET (8, 848)
AA ASMIFEESE) 2020412 3 EHET (1, 103)
WREMEE e 20204121 (12)  FBEET (95, 078)
KEME 10454 (CBT) 20214 3 A 48 BT 11, 562
KEE 2 4568 (CBT) 20214 3 A 129  HE#ET 8, 414
KEfE 5 4 (CBT) 20214 3 A 123 BT 15, 055
KEEMERE (CBT) 202143 A (13)  FET (7, 117)
SKIEIULTRAFE{E (CBT)  20214E 3 A (12)  FERT (3,195)
VSTOXX %c#  20204F-12H 2 HHET (125)
INFESed (CBT)  20214E 3 A (4)  FERET 3, 375
/NS (CBT) 202145 H (1) FEET 675
FEH>HAZ LSAF 20214E 3 1 1 j=§:ue 209
b BE (ICE)  20214E3 H 5  EHET (1, 220)
WTIEGHSEY  20214F 2 A (4) BT (25, 970)
WILJR i 5e 202148 1 A (38)  FEHET (225, 880)
433,324
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5.8t
RITHEEB L OB ARICB T DRFGELETH o= Z#UFJENAT > « AZ 2 L—PBiEAR AT,

202028 B 1 HAY T, ZZEWRJEAT » « 2F v L —iEkREStt 2 Fiath & 35 WA 5T,
ke ApFLE L,

64



