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ERGEE MEELYHEE. REF MM IXGLOBAL DIVERSIFIED FUND (MODERATE) (A
SUB-FUND OF CAYMAN FD TRUST) AUDITED FINANCIAL STATEMENTS FOR THE PERIOD FROM SEPTEMBER

5 2018 (COMMENCEMENT OF OPERATIONS) TO
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HALN—=T74A K-
27V F (ETL—H)

FE]
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ZHMRE4E CRRYINBIERE) 38, 936, 705
ZHH R 790, 611
BERAEGE 39,727, 316
2R
EIRE - ZILE R 7,276,876
B SREN 1,984, 620
REER 2,110, 245
RUER 569, 927
1B S EREN 5,978, 628
ZDHhE A 1,806, 714
EREH 19,727,010
BEHHME 20, 000, 306
REFE (BL) RURRBFFMEE (R OXEH
EHRME (BK)

SESIRE (9, 501, 553)

BEFHEEI 26, 439, 367

SE ARG 5, 400, 337
FERMEERE GHER) oMZEs:

SEEIRE 96, 613, 850

BEFHEEI 3,561,530

SEABRSI (76, 158)
BE. TUNT1 I, HELEEMEICK 5#FE (BX) 122,437,373
ERICKI#EEOMIEM (BY) B 142,437,679
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(20194 9 A30R{R)

] HE azxk AEME  MAEIL
HE (M) (M) (%)
Investments in securities, at fair value
Exchange Traded Funds
JAPAN
ISHARES MSCI JPN MIN VOLT 123,675 227,883,331 221,996,625 6.71%
MAXIS J-REIT ETF 86,990 158,313,698 193,030,810 5.83%
MAXIS TOPIX ETF 263,990 442,018,471 434,527,540 13.12%
TOTAL JAPAN 828,215,500 849,554,975 25.66%
UNITED KINGDOM
ISH EDG MSCIWLD MNVL USD A 56,591 286,256,389 312,347,814 9.43%
ISHARES CORE EURO GOVT BOND 25,580 400,097,443 404,287,402 12.21%
ISHARES CORE UK GILTS 39,247 74,480,191 75,686,190 2.29%
ISHR EDGE MSCI WRLD QLY FCTR 77,553 302,919,927 314,768,753 9.50%
TOTAL UNITED KINGDOM 1,063,753,950 1,107,090,159 33.43%
UNITED STATES OF AMERICA
ISHARES CORE US REIT ETF 6,900 37,863,961 41,424,607 1.25%
ISHARES EDGE MSCI MIN VOL EM 2,700 17,255,852 16,659,005 0.50%
ISHARES JP MORGAN USD EMERGI 9,300 111,244,000 113,927,802 3.44%
ISHARES MSCI EMERGING MARKET 3,800 17,609,479 16,784,696 0.51%
ISHARES MSCI KOKUSAI ETF 84,800 618,589,218 627,285,664 18.94%
ISHARES US TREASURY BOND ETF 179,900 493,409,978 511,828,880 15.46%
TOTAL UNITED STATES OF AMERICA 1,295,972,488 1,327,910,654 40.10%
Total Exchange Traded Funds 3,187,941,938 3,284,555,788 99.19%
Total Investments in securities, at fair value 3,187,941,938 3,284,555,788 99.19%
Derivative Instruments - Assets
TEE HiEE A REBHE (F) MEE L
(18) # (%)
Forward foreign currency exchange contracts
UR 3,043,000 JPY 362,039,403 10/29/2019 3,414,395 0.10%
GBP 500,000 JPY 67,248,600 10/29/2019 714,751 0.02%
Total Forward foreign currency exchange contracts 4,129,146 0.12%
Total Derivative Instruments - Assets 4,129,146 0.12%
Liabilities
Derivative Instruments - Liabilities
TEE HEE pEil=] REBEHE (F) #EE L
(8) # (%)
Forward Foreign Currency Exchange Contracts
usDb 4,196,000 JPY 451,949,062 10/29/2019 (567,616) (0.02%)
Total Forward Foreign Currency Exchange Contracts (567,616) (0.02%)
Total Derivatives Instruments - Liabilities (567,616) (0.02%)
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