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LE BRI S BIREBAOBENIIRIESIENEE 466, 944, 871, 940
NEE 466, 311, 596, 488
HRBREXITHRREE (A) 14, 254,173, 976, 760




GIToEIAT7UF (HREA/RER)

O A LA110844R8
202447 106
F4ES [EE BE FHALLE (%)
1| FIASBEHE = BAH 4.21
2 | ZBUFJ24F 2% L-L—7 R HAH 2.59
3| V=—oNL—7 = BHAH 2.50
4 | B 8ERT = BAH 2.23
5 | mEILY OV = HAH 1.93
6 | ZHERZ«4F Y LITL—T R HAH 1.84
7| F—TUR ¥ AAH 1.83
8 | UOI—FrR—ILT4 TR = HAH 1.69
9 | ZEHmE e AN 1.63
10 | REELER—ILTA VTR ¥ AAH 1.53
#A A SRR SR 2, 1368848




GIToEIAT7UF (HREA/RER)

W/\>f— F - S&P500 ETF

7 R S EFELIGIREER
FELREXNR KEH%RK
ERDOERA & SEPS00FEHICEB Y A REMREEELFT,
Rttt GERASH) O&H Y NA—F-TL=T -4

O EZE 2024451 81 8~20244% 6 A30H

Investment Income

E8 (FREFL)

Income
Dividends 7,553, 229
Interest 60, 449
Securities Lending—Net 2,572
Total Income 7,616, 250
Expenses
The Vanguard Group—Note B
Investment Advisory Services 10, 302
Management and Administrative—Investor Shares 2,080
Management and Administrative—ETF Shares 47,046
Management and Administrative—Admiral Shares 82,524
Management and Administrative—Institutional Select Shares 6, 262
Marketing and Distribution-Investor Shares 68
Marketing and Distribution—ETF Shares 9, 057
Marketing and Distribution-Admiral Shares 9,073
Marketing and Distribution-Institutional Select Shares 136
Custodian Fees 1,745
Shareholders’ Reports—Investor Shares 1
Shareholders’ Reports—ETF Shares 2,267
Shareholders’ Reports—Admiral Shares 1,083
Shareholders’ Reports—Institutional Select Shares 16
Trustees’ Fees and Expenses 316
Other Expenses 13
Total Expenses 171,989
Expenses Paid Indirectly (148)
Net Expenses 171, 841
Net Investment Income 7,444, 409
Realized Net Gain (Loss)
Investment Securities Sold 23, 220, 582
Futures Contracts 350, 391




GIToEIAT7UF (HREA/RER)
e

Swap Contracts 17, 467
Realized Net Gain (Loss) 23, 588, 440
Change in Unrealized Appreciation (Depreciation)
Investment Securities 122, 887, 314
Futures Contracts (70, 719)
Swap Contracts (2, 880)
Change in Unrealized Appreciation (Depreciation) 122,813,715
Net Increase (Decrease) in Net Assets Resulting from Operations 153, 846, 564
O#AA LAL10884R
2024 6 A30H
F4ES (s BE fHALLE (%)
1 | Microsoft Corp %=X XKL 7.23
2 | NVIDIA Corp %=X XEIL 6. 61
3 | Apple Inc %=X XKL 6. 60
4 | Amazon. com Inc % XKL 3.85
5 | Meta Platforms Inc. Class A %= XENL 2. 40
6 | Alphabet Inc. Class A %=X XKL 2.33
7 | Alphabet Inc. Class C %=X XKL 1.95
8 | Berkshire Hathaway Inc. Class B %=X b % 1.60
9 | Eli Lilly & Go %=X XEIL 1.57
10 | Broadcom Inc %=X XKL 1.52
HH A BAAAEL 5048447




GIToEIAT7UF (HREA/RER)

WA H— k- FISERERETS (BR<KE) ETF

77 Rk NEELSIREER
FERLERENR RKEZR RO LEEKRK
FISEREEA—ILF v v T BR<CKXE) 1Ty I RIEHT HHRE
ERDOERTA & BRERZBEHELFET,
Rttt (ERASt) OB YN HA=—F-IN=T -4y

OB#EtEE 2024451 A 1 B~2024% 6 A308
% (FAXFWL)
Investment Income

Income
Dividends 3,494,047
Interest 21, 629
Securities Lending—Net 23,548
Total Income 3,539,224
Expenses
The Vanguard Group—Note B
Investment Advisory Services 5,625
Management and Administrative—Investor Shares 15
Management and Administrative—ETF Shares 22,543
Management and Administrative—Admiral Shares 1,442
Management and Administrative—Institutional Shares 2,676
Management and Administrative-Institutional Plus Shares 2,300
Marketing and Distribution—Investor Shares 1
Marketing and Distribution—ETF Shares 1,933
Marketing and Distribution-Admiral Shares 124
Marketing and Distribution-Institutional Shares 251
Marketing and Distribution—-Institutional Plus Shares 264
Custodian Fees 2,685
Shareholders’ Reports—Investor Shares -
Shareholders’ Reports—ETF Shares 1,434
Shareholders’” Reports—Admiral Shares 181
Shareholders’ Reports—Institutional Shares 62
Shareholders’ Reports—Institutional Plus Shares 93
Trustees’ Fees and Expenses 54
Other Expenses 490
Total Expenses 48,773
Expenses Paid Indirectly (38)
Net Expenses 48,735




GIToEIAT7UF (HREA/RER)

Net Investment Income 3,490, 489
Realized Net Gain (Loss)
Investment Securities Sold (310, 085)
Futures Contracts 139, 703
Swap Contracts 601
Forward Currency Contracts (3, 471)
Foreign Currencies (36, 622)
Realized Net Gain (Loss) (209, 874)
Change in Unrealized Appreciation (Depreciation)
Investment Securities 4,771,890
Futures Contracts (7,793)
Swap Contracts 15
Forward Currency Contracts (27, 255)
Foreign Currencies (22, 405)
Change in Unrealized Appreciation (Depreciation) 4,714, 452
Net Increase (Decrease) in Net Assets Resulting from Operations 1,995, 067
O A L{L10854R
2024 6 A30H
iR (EEE] BE FHALEE (%)
1 | Novo Nordisk A/S %= FUI— o O0—=x 1.89
2 | ASML Holding NV %= a1—nA 1.73
3 | Samsung Electronics Co Ltd %= BED L+ 1.21
4 | Nestle SA = AARITSY 1.15
5 | Toyota Motor Corp #%= BAH 1.05
6 | AstraZeneca PLC = ERUKR 1.01
7 | Shell PLC “#R ERUK 0.99
8 | SAP SE = a—nA 0.95
9 | Novartis AG %=X ARARTT Y 0.94
10 | Roche Holding AG %= RARARTT Y 0.83
HH A BRAAEL 3, 96884 1A
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GIToEIAT7UF (HREA/RER)

oo R—ry VETF

7 R NEFELBRERER
FELREXNR FEERRX
FISELR—S vy - =79y - A—xvv T (BCHEME) 1>
ERDOEXRA TYIRICEHY IREMEEBELES,

Fit=tt BASH) O

F N A—FE - Gh—TF - Ab

OIBIEE 20235118 1 B~2024% 4 308

Investment Income

E8E (FREFL)

Income
Dividends 969, 137
Interest 35, 911
Securities Lending—Net 29,634
Total Income 1,034, 682
Expenses
The Vanguard Group—Note B
Investment Advisory Services 1,525
Management and Administrative—Investor Shares 89
Management and Administrative—ETF Shares 18, 181
Management and Administrative—Admiral Shares 7,998
Management and Administrative—Institutional Shares 2,384
Management and Administrative-Institutional Plus Shares 1,036
Marketing and Distribution—-Investor Shares 2
Marketing and Distribution—ETF Shares 1,046
Marketing and Distribution—-Admiral Shares 406
Marketing and Distribution-Institutional Shares 133
Marketing and Distribution—Institutional Plus Shares 66
Custodian Fees 10, 378
Shareholders’ Reports—Investor Shares 1
Shareholders’ Reports—ETF Shares 1,626
Shareholders’ Reports—Admiral Shares 188
Shareholders’ Reports—Institutional Shares 90
Shareholders’ Reports—Institutional Plus Shares 21
Trustees’ Fees and Expenses 36
Other Expenses 495
Total Expenses 45,701
Expenses Paid Indirectly 4)
Net Expenses 45,697




GIToEIAT7UF (HREA/RER)

Net Investment Income 988, 985
Realized Net Gain (Loss)
Investment Securities Sold (144, 809)
Futures Contracts 7,181
Swap Contracts (1, 663)
Forward Currency Contracts 7, 300
Foreign Currencies 9,232
Realized Net Gain (Loss) (122, 759)
Change in Unrealized Appreciation (Depreciation)
Investment Securities 11,719, 760
Futures Contracts 18, 315
Swap Contracts 13,980
Forward Currency Contracts (4, 279)
Foreign Currencies (21, 830)
Change in Unrealized Appreciation (Depreciation) 11, 725, 946
Net Increase (Decrease) in Net Assets Resulting from Operations 12,592,172
O A L{L10854R
20244 4 A30H
iR (k] BE fHALLE (%)
1 | Taiwan Semiconductor Manufacturing Co Ltd %=X BEFIL 7.02
2 | Tencent Holdings Ltd “#=R BFEEEFIL 3.40
3 | Alibaba Group Holding Ltd %=X FEFIL 2.00
4 | Reliance Industries Ltd %= AV FILE— 1.49
5 | HDFC Bank Ltd %=X 1V KILE— 1.28
6 | PDD HOLDINGS INC # e % 0.95
7 | Meituan = FEAEFIL 0.92
8 | China Construction Bank Corp #R FEFNL 0.76
9 | Infosys Ltd % 141V RILE— 0.75
10 | Hon Hai Precision Industry Co Ltd %=X ‘BERIL 0.72
#H A SRS 5, 846841A




GIToEIAT7UF (HREA/RER)

WN\VAH—F - KE =2 LESHIFETF
J7 > R SNEE FIBREER
TELHBRERR XEOREERES
TI—LR—5 REREZHAZRA LTy I RCEHT IRERE
EROERAH FEELET,
FEeit GBRASH) OZH | F-NoHA—K-FIL—TF- (425

OIB#EEtEZE 202451 B 1 B~2024% 6 B30

Investment I

ncome

E8 (FREFL)

Income

Interest 5, 689, 203
Total Income 5, 689, 203
Expenses
The Vanguard Group—Note B
Investment Advisory Services 3,182
Management and Administrative—Investor Shares 430
Management and Administrative—ETF Shares 11, 269
Management and Administrative—Admiral Shares 20, 247
Management and Administrative—Institutional Shares 5,996
Management and Administrative-Institutional Plus Shares 3,757
Management and Administrative-Institutional Select Shares 1,363
Marketing and Distribution-Investor Shares 16
Marketing and Distribution—ETF Shares 2,167
Marketing and Distribution—-Admiral Shares 2,432
Marketing and Distribution-Institutional Shares 793
Marketing and Distribution—Institutional Plus Shares 502
Marketing and Distribution-Institutional Select Shares 39
Custodian Fees 301
Shareholders’ Reports—Investor Shares 1
Shareholders’ Reports—ETF Shares 1,142
Shareholders’ Reports—Admiral Shares 499
Shareholders’ Reports—Institutional Shares 221
Shareholders’ Reports—Institutional Plus Shares 139
Shareholders’ Reports—Institutional Select Shares -
Trustees’ Fees and Expenses 91
Other Expenses 13
Total Expenses 54, 600
Net Investment Income 5, 634, 603




GIToEIAT7UF (HREA/RER)

Realized Net Gain (Loss) on Investment Securities Sold (1, 675, 532)
Change in Unrealized Appreciation (Depreciation) of Investment Securities (5, 818, 363)
Net Increase (Decrease) in Net Assets Resulting from Operations (1, 859, 292)
O#AA L£110884R
20244 6 A30H
bk E L] BE FHALLE (%)
1 | United States Treasury Note/Bond 3.875% 08/15/2033 =L XFIL 0.48
2 | United States Treasury Note/Bond 4.5% 11/15/2033 &5 * KL 0.46
3 | United States Treasury Note/Bond 1.875% 02/15/2032 =3 XKL 0.44
4 | United States Treasury Note/Bond 1.375% 11/15/2031 B * KL 0.43
5 | United States Treasury Note/Bond 4% 02/15/2034 &% XKL 0. 41
6 | United States Treasury Note/Bond 0.75% 04/30/2026 B XKL 0.4
7 | United States Treasury Note/Bond 1.25% 08/15/2031 B * KL 0.39
8 | United States Treasury Note/Bond 2.75% 08/15/2032 =] XFIL 0.39
9 | United States Treasury Note/Bond 2.875% 05/15/2032 &% XKL 0.38
10 | United States Treasury Note/Bond 3.375% 05/15/2033 B XKL 0.37
AR 11, 220884A




GIToEIAT7UF (HREA/RER)

BN H—F - b=F)L - A3 —F 3 FIEHETF CKRFILAYDHY)

J7 2 KR

S EFE LI5REIES

IELRENR * FLBTER BROREBBAS
TI—LA—F TO—NLBE CkFLR<) ZHRABRICEES >
BROEAS FYUR CRELAYUR—R) ICERY SRERELAELET,

Rttt (BASH) O&#R

YN HA—R - GL—=T -4

OEFFEE 20235118 1 B~2024% 4 B30

Investment Income

T8 (FRFWL)

Income
Interest 999, 662
Total Income 999, 662
Expenses
The Vanguard Group—Note B
Investment Advisory Services 2,677
Management and Administrative—Investor Shares 1
Management and Administrative—ETF Shares 14, 238
Management and Administrative—Admiral Shares 11, 165
Management and Administrative—Institutional Shares 3,480
Marketing and Distribution-Investor Shares 1
Marketing and Distribution—ETF Shares 920
Marketing and Distribution—-Admiral Shares 522
Marketing and Distribution-Institutional Shares 224
Custodian Fees 1,562
Shareholders’ Reports—Investor Shares 1
Shareholders’ Reports—ETF Shares 917
Shareholders’ Reports—Admiral Shares 199
Shareholders’ Reports—Institutional Shares 9
Trustees’ Fees and Expenses 32
Other Expenses 20
Total Expenses 35,978
Expenses Paid Indirectly (25)
Net Expenses 35, 953
Net Investment Income 963, 709
Realized Net Gain (Loss)
Investment Securities Sold (1,288, 203)
Futures Contracts (7,934)
Forward Currency Contracts 185, 950




GIToEIAT7UF (HREA/RER)

Foreign Currencies (583, 592)
Realized Net Gain (Loss) (1, 693, 779)
Change in Unrealized Appreciation (Depreciation)
Investment Securities 4,122, 451
Futures Contracts (331)
Forward Currency Contracts 1,089, 863
Foreign Currencies (54, 423)
Change in Unrealized Appreciation (Depreciation) 5, 157, 560
Net Increase (Decrease) in Net Assets Resulting from Operations 4,427, 490
O#AA LAL10884R
20244 4 A30H
iR (k] BE fHALLE (%)
1 | United Kingdom Gilt 4.125% 01/29/2027 =t} RERUF 0.37
2 | Bundesschatzanweisungen 3. 1% 09/18/2025 I=E] a1—0 0.36
3 | United Kingdom Gilt 3.5% 10/22/2025 =C:] EARUF 0.34
4 | Spain Government Bond 0% 01/31/2026 =€) a1—0 0.30
5 | French Republic Government Bond OAT 1.25% 05/25/2038 B a—nA 0.28
6 | Spain Government Bond 0% 01/31/2028 =C] a1—0Q 0.28
7 | Spain Government Bond 3.25% 04/30/2034 =€) a1—0 0.27
8 | French Republic Government Bond OAT 0% 11/25/2030 &% a—n 0.27
9 | French Republic Government Bond OAT 1% 11/25/2025 I=E] a1—0 0.27
10 | Spain Government Bond 0% 01/31/2027 =C] a1—0 0.26
FHA SRS 6, 803844A




GIToEIAT7UF (HREA/RER)

BWNEXT FUNDS ZREEREITHEBLEENR Ei5F#{E

77 Rk ERNE LGREER
FERLERENR BADTBEREE LS
ERDOERT & REIREITER I EB I S REMREEELFT,

Rttt (EAS) 0K

BH7Ey b4y b

OBEBRUVEIRLITEE 2024562 A118~20245%8 A108

(BfL: M)
e
TR LSE 10, 058, 365, 494
ZEF R 23,963,071
HMFIFHTEFET A17,953, 414, 640
IREE RENE I EE S A154, 349, 450
Z DR EE 560, 033, 312
CEIVEAH AT, 465, 402, 213
HEXEHR
XHFIER 20, 396, 762
ZELE BN 80, 504, 078
R EHREN 334, 7717, 141
ZDHE A 717,077,795
EXERSE 512, 756, 376
BEANBRITEEER (A) AT,978, 158, 589
BEAEXIBEEX (A) AT7,978, 158, 589
LHAMF IR R (T L MR L (A) AT,978, 158, 589
—ERATHRIC S BHMFI R SEED S EEERIE— RIS BHMIBERSEDHELE (A) -
HEREREXITHERES (A) 175, 894, 706, 967
BIREEMEBER (TG AVEE 30, 164, 976, 775
LELEMETICH S BRSHEMAEARIRESF/VEE 30, 164, 976, 775
FREHMVETRIESEMNEE 26, 624,010, 800
L —SRBICES FREHAVER I RIESENEE 26, 624,010, 800
NEEE 10, 137, 491, 404
HRBREXITHRREE (A) 161, 320, 022, 949




GIToEIAT7UF (HREA/RER)

O#AA LAL10884R
2024 8 A10H
b4k (s BE FHALEE (%)

1 | BAEL D72 FIREEZEAN REIMH BB HAH 7.1
2 | O¥NVYFTILIRTA MREEN BEHE BEIH HAH 5.5
3 | BNAEEIRY—T 7Y FIREEAN BES BB BHAH 4.6
4 | BREH 72 FEREZEAN HREHLS BB HAH 4.5
5 | BAZ7ORYR ) — MEEEANREI % BEIH HAH 4.4
6 | GLPEEZAN HBES BEIH HAH 4.3
7 | KDXAEEHREZN BEMS BB BHAH 4.2
8 | KFM/N\HRY— EEEN REISH BB HAH 3.6
9 | AV T4V I NEREEN HREHNS BEIH BHAXH 3.4
10| ZRNAVR - LOTURBEZEAN BREHNH BB BHAH 3.2

HH A BRAAEL 58844
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GIToEIAT7UF (HREA/RER)

77 Rk NEEESIREER
FERLERENR RKEDOTHERE SIS

EROERA &

MSCI US Investable Market Real Estate 20/50 - 4 > F v & RI(Z&E
B9 HIERRERIELET,

Rttt (ERASt) OB YN HA=—F-IN=T -4y

OB EE 202528 18~20244%7 8318

Investment Income

&8 (FREFL)

Income

Dividends—Unaffiliated Issuers 814, 449
Dividends—Vanguard Real Estate II Index Fund 172, 480
Interest-Affiliated Issuers 3,709
Securities Lending—Net 1,818
Total Income 992, 456
Expenses
The Vanguard Group—Note B
Investment Advisory Services 561
Management and Administrative—Investor Shares 99
Management and Administrative—ETF Shares 16, 972
Management and Administrative—Admiral Shares 10, 449
Management and Administrative—Institutional Shares 4,395
Marketing and Distribution—Investor Shares 2
Marketing and Distribution—ETF Shares 682
Marketing and Distribution-Admiral Shares 441
Marketing and Distribution-Institutional Shares 181
Custodian Fees 38
Shareholders’ Reports—Investor Shares -
Shareholders’ Reports—ETF Shares 643
Shareholders’ Reports—Admiral Shares 201
Shareholders’ Reports—Institutional Shares 101
Trustees’ Fees and Expenses 17
Other Expenses 8
Total Expenses 34,790
Net Investment Income 957, 666
Realized Net Gain (Loss)
Capital Gain Distributions Received-Unaffiliated Issuers 132,292

Capital Gain Distributions Received-Vanguard Real Esta

te Il Index Fund -




GIToEIAT7UF (HREA/RER)
e

Investment Securities Sold-Unaffiliated Issuers 358, 108
Investment Securities Sold-Affiliated Issuers 15
Investment Securities Sold-Vanguard Real Estate II Index Fund -
Swap Contracts (1,997)
Realized Net Gain (Loss) 488, 418
Change in Unrealized Appreciation (Depreciation)
Investment Securities-Unaffiliated Issuers 3,902, 007
Investment Securities—Affiliated Issuers (36)
Investment Securities—Vanguard Real Estate II Index Fund 636, 035
Swap Contracts 21,763
Change in Unrealized Appreciation (Depreciation) 4, 559, 769
Net Increase (Decrease) in Net Assets Resulting from Operations 6, 005, 853
O A LAI10884R/
20247 A31H
bk (EEE] BE | AALE (%)
1 | Prologis Inc WEEE | KFIL 6.98
2 | American Tower Corp WEIS |KKIL 6.16
3 | Equinix Inc REME | XFL 4,37
4 | Welltower Inc BEE | KFL 3. 71
5 | Simon Property Group Inc WEIMS |KKIL 2.99
6 | Realty Income Corp WEIE | KFIL 2.96
7 | Crown Castle Inc BEIE |KXFL 2.86
8 | Public Storage WEEE | KFIL 2.80
9 | Digital Realty Trust Inc WEEE | KFIL 2.80
10 | CBRE Group Inc WEIE | KFIL 2.06
HHABRAAEL 155884




GIToEIAT7UF (HREA/RER)

BGCIRARTITa4wo <2772 K Vol 10 25 RA

J7 2 FiskE NEEIREER
FELGERERR HRAEEOHMIEHREY - B5EY - EFEY. EELEY. AT
ERAOEARAE DRTLERICKYERVEORPMNGEREZEELEY,
Rt GERSH) O&H GCI Asset Management, HK Limited

Oa#sstE=E 202346 A 1H~202445 B31H

Realised gain/loss

(B : K RIL)

Realised gain/loss fx forward

(2,261, 893. 48)

Realised gain/loss fx spot 303, 364. 27
Real ised gain/loss mutual funds 1,325, 794. 49
Total for Realised gain/loss (632, 734. 72)
Unrealised gain/loss

FX gain/loss - balance sheet (375, 869. 59)
Unrealised p/| forward fx 162, 604. 76
Unrealised p/| settled mutual funds (1,165, 866. 38)
Total for Unrealised gain/loss (1,379, 131. 21)
Interest income

Interest income investments 338, 750. 22
Total for Interest income 338, 750. 22
Other expenses

Administration disbursements (1,044.63)
Administration fee expense (10, 446. 26)
Audit fee (6, 402. 94)
Bank charges (1,014. 16)
CRS Services Expense (1,488. 74)
FATCA Services fee expense (2,481.30)
Financial statement prep exp (4,991. 61)
Legal fee (253.87)
License fee (4,936.79)
MLRO Fee Expense (827. 30)
Trustee Fees Expense (5, 185. 34)
Total for Other expenses (39, 072. 94)
Investment Expenses

Interest Expense (14. 45)
Total for Investment Expenses (14. 45)
Investment management fee expense

Incentive fee expense (37, 092. 66)




GIToEIAT7UF (HREA/RER)

Management Fees Expense (163, 450. 23)
Total for Investment management fee expense (200, 542. 89)
Net profit/loss for the period (GCI SYSTEMATIC MACRO FUND Vol 10 — Class A Units) (1,912, 745.99)

O A L£110854R8
2024% 5 A31H

FLiE (EEE] BE = FHALE (%)
1 | 2-Year T-Note Futures Sep24 BE&EM Ush |7 AUhH 75.0
2 | E-mini S& 500 Futures Jun24 itk Ei ] USD (7 AUA 36.4
3 | Euro-0AT Futures Jun24 BHEY EUR KAy 36.0
4 | Euro-Bobl Futures Jun24 BHEY EUR KA 21.5
5 | CAC 40 Index Future Jun24 ik Gt ) EIR |Z25vX 17.7
6 | Goldman Sachs Funds US Liquid Reserves— | MMF USD |(7AUA 16.4
7 | FTSE 100 Index Future Jun24 HimiE s EY GBP |4 F¥UR 8.2
8 | U.S. Treasury Bond Futures Sep24 E&EM Ush |7 AUhH 6.8
9 | NIKKEI 225 Futures Jun24 ik Gt ) JPY BA 5.5
10 | TOPIX Futures Jun24 itk Sy JPY BA 5.2
#H A BAAAEL 10884A
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BGCIT A /N—2TF7A RTFILIT7I7 R U5 RA

77 Rk N EREREES
HALEOKMIERLY - BHEY - EFEY - EELY - BREY.
FERLGERENR HBF
ERDEXAH VATLEBRICLYERVEORAMGHEREZBELET,
Rttt (BASH) O&#R BRASHCITEY b -IRDA B

OiaisEtEE 202344 A 18~2024%3 A31H
(BfI: M)

INVESTMENT LOSS
Change in fair value of financial assets and liabilities at fair value through

profit or loss (44,064, 410)

Interest income 20, 951, 093
Total investment loss (23,113, 317)
EXPENSES

Interest expense 5,835, 211
Management fees 23,429, 448
Performance fee 0
Administration fees 6, 029, 401
Trustee fees 2,475, 366
Bank and broker charges 1, 266, 781
Audit fees 3,084, 242
Other professional fees 1,625, 459
Regulatory fees 1, 055, 642
Transaction cost 1,884, 256
Other expenses 3, 253, 451
Total expenses 49,939, 257
Net loss for the period (73, 052, 574)
Other comprehensive income -
Total comprehensive loss (73, 052, 574)




GIToEIAT7UF (HREA/RER)

O#AA LAL10884R
2024 3 A31H

FLE (EEE] BE E fHALLE (%)
1 | 2-Year T-Note Futures Jun24 BHEY usD TAYUH 137.4
2 | Euro-Bobl Futures Jun24 BHEY EUR KAy 76.2
3 | 10-Year T-Note Futures Jun24 BEHEM Usb |7AUA 30.6
4 | EURO STOXX 50 Futures Jun24 Stk Gty EUR NV 21.9
5 | Gold Futures Jun24 EREY Ush |7 AYUAH 18.4
6 | FTSE 100 Index Futures Jun24 MAmIEEE Y GBP /¥R 18.1
7 | S&P/TSX 60 Index Standard Futures Jun24 iR E ) CAD h+45 14.8
8 | Euro-Bund Futures Jun24 B5%EY EUR KAy 14.0
9 | 5-Year T-Note Futures Jun24 BHEY USD |7 AU 12.8
10 | Brent Crude 0il Futures Jun24 B Ush | 7A1UA 12.3
#H A BRAAEL 26%51R
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GClwr—T—ILHF—T7U K

W50 5 D ERERE
s m  om BEE B nstma guEnis ntxn6 o2 oE
o = H MR OAHE g £
A % % % % BAH
481 (202059 A25H) 9, 986 AO0. 1 — — — 32, 651
541 (20219 A27R) 9,982 A0.0 - — — 50, 665
681 (202249 A26H) 9,977 AO0. 1 — — — 69, 601
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