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BRTEE, MEELEEE., IREHEMRIL. AFAIEE4Financial Statementsm™ SiR¥EL.

WESIVC—EMBRLE-BOTY,

1. AFHESE

(20194 9 A30B2# T ¥ 5 HARD)

(HTZTF)

ER
EHREEE RV ZIEE RN 8,564,651
RITFEH 12,727,912
B 4R 2,010,880
REER 1,991,350
HLFIA 5,859,855
1B R T EREN 8,296,170
ZOMER 1,106,264
BRAH 40,557,082
EREEERE (21,969,315)
BEMBE (18,587.767)
EERHLURERIRE :
EIRMEEE
k=2l Ya—> ZRTy T (3,077,722)
NERE (118)
RERBBOMEE) :
B 36,326
h—2L Ya—Y RTyTF (38,318,475)
HNEHBRE 113

BB, TUNT+7, HNEBRE(CRHHMIRE

(41,359,876)

ERIC S SR EDMIERE

(59,947,643)

GH () NOLEBIF, Y1 FRADEETT,
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2. MEELEDIHRESE

(20194 9 A30B2# T ¥ 5 HARD)

(ATET)
BRI & HMBEDHIER -

RAMIALS (18,587,767)
TUNT 4T SHEREICRLIRBEMES (3,077,840)
BE. TUNT 4T, NEBRHITRIRERBBOMED (38,282,036)
BRI & HMEEDER (59,947,643)
5= & HHiEHE -

BANERE 46,700,000
—ERfRHY (521,739,387)
WE1I= & HHEEDHEH (475,039,387)
P & 00 B (534,987,030)
M 4,409,078,847
ES 3,874,091,817
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3. RERMx
(20194 9 A30B{*#E)
(A TFx) EE B R AT B R
A =] =] Ee3E (%)

Assets
Investment in Securities, at fair value
Government Bonds
JAPAN
JAPAN TREASURY DISC BILL 0.000% 12/02/19 3,100,000,000 3,100,856,599 3,100,753,300 80.04%
TOTAL JAPAN 3,100,856,599 3,100,753,300 80.04%
Total Government Bonds 3,100,856,599 3,100,753,300 80.04%
Total Investment in Securities, at fair value 3,100,856,599 3,100,753,300 80.04%
Derivative Instruments - Assets

,_ L. HARE B R

TTEEHAR HEIHF HE =] =] (%)
Investment in Total Return Swaps, at fair value
Exotic Swap Other Morgan Stanley & Co.
Msgbvtf2.CBHK 19-Nov-2019 International Plc* 390,897 410,459,269 394,852,534 10.19%
Total Investment in Total Return Swaps, at fair value 410,459,269 394,852,534 10.19%
Total Derivative Instruments - Assets 410,459,269 394,852,534 10.19%

* Related party of the Trustee, Administrator and Custodian
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