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1. BEHEE
(2021 9 A30BIZ# T3 2 HARE)
(HTZx)
BR
EREHEERUVZAEREN 7,523,573
RITFHH 8,656,027
BEE RN 1,999,919
REEHR 1,934,820
XHFE 2,980,795
ERZ IR 8,049,549
EREVBEEER 537,526
ZDhER 537,526
EReE 32,219,735
EREEERE (20,582,913)
BEMEE (11,636,822)
KRB L URRREE -
REMIRE -
HifizE% (6,389)
k=&)L VA= ROy T 5,366,464
RERBEOMEE :
Bl (216,605)
k=&)L Ya—2 ROy 26,055,932
NEBRE 460
BE, TUVNRT1 7., S EREICRIMEBLE 31,199,862
EBRIC& A& EDMIER 19,563,040

GE) () NOERFERF, Y1 T RAOEFETY,
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2. MEELEDIHRESE

(20215 9 A30B2# T ¥ S HARD)

(ATER)
BRI & BB EDMER :

AR EE (11,636,822)
BE. FUNT 1 TSR IERMEL 5,360,075
BE. TUNT1 T, NERECRIRERBHOMLTH 25,839,787
BRI L ZMEEDMER 19,563,040
311 & B S, -

EMEE 50,100,000
—HRARHY (897,690,734)
WElI- & ZMEEDMER (847,590,734)
S8 B OSSR (828,027,694)
e 3,317,274,107
% 2,489,246,413
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3. RERMx
(20214 9 A30B{*#E)
(A TFx) HE B 13 5 B R
A =] =] tEEE (%)
Assets
Investments in securities, at fair value
Government Bonds
JAPAN
JAPAN TREASURY DISC BILL 0.000% 11/25/21 2,115,000,000 _ 2,115,353,981 2,115,359,550 84.98%
TOTAL JAPAN 2,115,353,981 2,115,359,550 84.98%
Total Government Bonds 2,115,353,981 2,115,359,550 84.98%
Total Investments in securities, at fair value 2,115,353,981 2,115,359,550 84.98%
Derivative Instruments - Assets
B E BR{ZIER B4 S
1TEHARR iV EIEEES HE M A (%)
Investment in Total Return Swaps, at fair value
Morgan Stanley & Co.
Exotic Swap Other Msgbvtf2.CBHK 18-Nov-2021 International Plc* 284,849,839 263,028,353 284,849,839 11.44%
Total Investment in Total Return Swaps, at fair value 263,028,353 284,849,839 11.44%
Total Derivative Instruments - Assets 263,028,353 284,849,839 11.44%

* Related party of the Trustee, Administrator and Custodian
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