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ERFEE. MEELHHHEE, REGMAEZFAMRIXGLOBAL DIVERSIFIED FUND (MILD) (A
SUB-FUND OF CAYMAN FD TRUST) AUDITED FINANCIAL STATEMENTS FOR THE PERIOD FROM SEPTEMBER
5, 2018 (COMMENCEMENT OF OPERATIONS) TO SEPTEMBER 30, 2019hRM o#k#% L THERL TLVET,

(1) ERHEE

Ja—nN)L - BLN=TF74 K272 F (RAILE)

(2018 9 A5 H~201949 A30R)

ga—\ -
HALIN—=2T7A K-
27k (RMAILE)

H
BEIA :
SZWREE (RRBINRIERE) 166, 992, 540
SZHFIR 976, 456
Z DAthIR 5,782,364
BERAEH 173, 751, 360
EBH:
FEE - ZEEHRM 10, 329, 218
BB IREN 1,984, 620
REER 2,848,178
RIMEA 774,196
& ZETEREN 27,183, 585
ZDthE A 1,927,760
ERaE 45,047, 557
BEMFIE 128, 703, 803

ERFE (BR) RUKRERFEE (FHER) OXE :
EWFIIE (B%) ¢

FESRIRE (14,772, 751)

HETHIERSI 309, 338, 658

SEABI 57,140, 175
REF MM GHEE) OMEE:

EHIRE 453, 446, 947

HETHERSI 40, 680, 765

SEAHZI (86, 268)
BE. TUNT«F, HEAEMSIIC & BMAE (8X) 845, 741, 526
BRAICLSHMEEOHIEM BY) 8 974, 451, 329

GE) BNRTAFLBIELOREHAZHELTVET,
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(2018 9 A 5 H~20194% 9 B30R)

Ja—nN -
BALN—=2T7A K -
J7oF (RALE)

FE]
BRIk 2HEEDSEM (Fd) 5 -
BB 2 128, 703, 803
BE. TUNT 4 I, HEAEEWEIC& 2EEMAE (B%) 351, 706, 082
BE, TUNT1 7. NEABREIC& ZRERTHEE GHEE) OMEE 494, 041, 444
ERICKI#EEOMEM (FL) B 974, 451, 329
PhisEEE
BANERRE 17,063, 068, 829
—ERAERS (574, 000, 000)
SE (412, 068, 829)
MEEOMIBEE 16,077, 000, 000
HEEOREE 17,051, 451, 329
e -
i 17,051, 451, 329

GE) BRNRATAFLBIELOREHSEZHBELTVET,



JO—N\)L - BAN—=2T7A4 K -T720 K (XM4ILK)

(3) ®BEFMEISFHEME
Jga—niL - BLN=T7F74 K728 (RAILE)
(20194 9 A30RIRT*E)

. HE aXk AIEME EERLT
HE (M) (M) (%)
Investments in securities, at fair value

Exchange Traded Funds

JAPAN

ISHARES MSCI JPN MIN VOLT 340,699 626,687,531 611,554,705 3.59%
MAXIS J-REIT ETF 244,790 448,912,521 543,189,010 3.18%
MAXIS TOPIX ETF 709,570 1,185,121,761 1,167,952,220 6.85%
TOTAL JAPAN 2,260,721,813 2,322,695,935 13.62%
UNITED KINGDOM

ISH EDG MSCI WLD MNVL USD A 142,522 725,633,577 786,634,537 4.61%
ISHARES CORE EURO GOVT BOND 271,500 4,248,010,679 4,291,009,762 25.17%
ISHARES CORE UK GILTS 410,224 777,199,039 791,099,748 4.64%
ISHR EDGE MSCI WRLD QLY FCTR 203,065 791,790,870 824,191,415 4.83%
TOTAL UNITED KINGDOM 6,542,634,165 6,692,935,462 39.25%
UNITED STATES OF AMERICA

ISHARES CORE US REIT ETF 32,300 177,410,202 193,915,190 1.14%
ISHARES EDGE MSCI MIN VOL EM 10,900 69,593,118 67,253,019 0.39%
ISHARES JP MORGAN USD EMERGI 23,800 284,544,762 291,557,170 1.71%
ISHARES MSCI EMERGING MARKET 14,400 65,978,471 63,605,163 0.37%
ISHARES MSCI KOKUSAI ETF 222,700 1,615,452,969 1,647,364,592 9.66%
ISHARES US TREASURY BOND ETF 1,905,000 5,229,410,768 5,419,866,684 31.79%
TOTAL UNITED STATES OF AMERICA 7,442,390,290 7,683,561,818 45.06%
Total Exchange Traded Funds 16,245,746,268  16,699,193,215 97.93%
Total Investments in securities, at fair value 16,245,746,268  16,699,193,215 97.93%
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Derivative Instruments - Assets

TEE HiEE AR REBEE () MEEE
(18) # (%)
Forward foreign currency exchange contracts
EUR 34,846,000 JPY 4,145,785,427 10/29/2019 39,098,928 0.23%
GBP 5,643,000 JPY 758,967,699 10/29/2019 8,066,679 0.05%
Total Forward foreign currency exchange contracts 47,165,607 0.28%
Total Derivative Instruments — Assets 47,165,607 0.28%
Liabilities
Derivatives Instruments - Liabilities
TEE HEE AR REREHE (M) #MEERL
(18) # (%)
Forward foreign currency exchange contracts
usDb 47,938,000 JPY 5,163,378,011 10/29/2019 (6,484,842) (0.04%)
Total Forward foreign currency exchange contracts (6,484,842) (0.04%)
Total Derivative Instruments — Liabilities (6,484,842) (0.04%)
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